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PREFACE 

TO THE FIRST GERMAN EDITION 


Although there is no lack of textbooks on the differential and 
mtegral calculus, the beginner will have difficulty in finding a 
book that leads him straight to the heart of the subject and gives 
him the power to apply it intelligently. He refuses to be bored 
by diffiuseness and general statements which convey nothing to 
him, and will not tolerate a pedantry which makes no distinctiou 
between the essential and the non-essential, and which, for the 
sake of a systematic set of axioms, deliberately conceals the 
facts to which the growth of the subject is due. 

True, it is easier to perceive defects than to remedy them. 
I make no claim to have presented the beginner with the ideal 
textbook. Yet I do not consider the publication of my lectures 
superfluous. In order and^^gfegsg^Sf SBS^ial, in fundamental 
aim, and perhaps also.i^n:^)fjie t)f'preseiK$tio;ii$^hey differ con¬ 
siderably from the ci.^fg|Hfterature. 

The reader wilk jj^e^ace especiaUs^e leomplBt© break away 
from the out-of-d£it^];adifijj?)irirra.caftlIgThe di^i^ntial calculus 
and the integral Mculus separately. Thisj-sepafation, a mere 
result of historical aBcfaent„ jidtli no apid foandation either in 
theory or in practical 'GSintpiiA^;^^ teaching, hinders the 
student from grasping the central point of the calculus, namely, 
the connexion between definite integral, indefinite integral, and 
derivative. With the backing of Felix Klein and others, the 
simultaneous treatment of differential calculus and mtegral 
calculus has steadily gained ground in lecture courses. I here 
attempt to give it a place in the literature. This first volume 
deals mainly with the integral and differential calculus for func¬ 
tions of one variable; a second volume will be devoted to 
functions of several variables and some other extensions of the 
calculus. 
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My aim is to exMbit the close connexion between analysis and 
its applications and, without loss of rigour and precision, to give 
due credit to intuition as the source of mathematical truth. 
The presentation of analysis as a closed system of truths without 
reference to their origin and purpose has, it is true, an aesthetic 
charm and satisfies a deep philosophical need. But the attitude 
of those who consider analysis solely as an abstractly logical, 
introverted science is not only highly unsuitable for beginners 
but endangers the future of the subject; for to pursue mathe¬ 
matical analysis while at the same time turning one’s back on its 
applications and on intuition is to condemn it to hopeless atrophy. 
To me it seems extremely important that the student shoidd lu' 
warned from the very beginning against a smug and presumptu¬ 
ous purism; this is not the least of my piuposes in writing this 
book. 

The book is intended for anyone who, having passed through 
an ordinary course of school mathematics, wishes to apply him¬ 
self to the study of mathematics or its applications to science 
and engineering, no matter whether he is a student of a imiver- 
sity or technical college, a teacher, or an engineer. I do not 
promise to save the reader the trouble of thinking, but I do seek 
to lead the way straight to useful knowledge, and aim at making 
the subject easier to grasp, not only by giving proofs step) by 
step, but also by throwing light on the interconnexions and 
purposes of the whole. 

The begimier should note that I have avoided blocking the 
entrance to the concrete facts of the differential and integral 
calculus by discussions of fundamental matters, for which he is 
not yet ready. Instead, these are collected in appendices to the 
chapters, and the student whose main purpose is to acquire the 
facts rapidly or to proceed to practical applications may post¬ 
pone reading these until he feels the need for them. The appen¬ 
dices also contain some additions to the subject-matter; they 
have been made relatively concise. The reader will notice, too, 
that the general style of presentation, at first detailed, is more 
condensed towards the end of the book, tie should not, however, 
let himself be disheartened by isolated difficulties whicli he. 
may find in the concluding chapters. Such gaps in understjUKl- 
ing, if not too frequent, usually fill up of their own accord. 
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When American colleagues urged me to publish an English 
edition of my lectures on the differential and integral calculus, 
I at first hesitated. I felt that owing to the difference between 
the methods of teaching the calculus in Germany and in Britain 
and America a simple translation was out of the question, and 
that fundamental changes would be required in order to meet 
the needs of English-speaking students. 

My doubts were not laid to rest until I found a competent 
colleague in Professor E. J. McShane, of the University of 
Virginia, who was prepared not only to act as translator but also 
—after personal consultation with me—to make the improve¬ 
ments and alterations necessary for the English edition. 

Apart from many matters of detail the principal changes are 
these: (1) the English edition contains a large number of classified 
examples; (2) the division of material between the two volumes 
differs somewhat from that in the German text. In addition to 
a detailed account of the theory of functions of one variable, 
the present volume contains (in Chapter X) a sketch of the 
differentiation and integration of functions of several variables. 
The second volume deals in full with functions of several inde¬ 
pendent variables, and includes the elements of vector analysis. 
There is also a more systematic discussion of differential equa¬ 
tions, and an appendix on the foundations of the theory of real 
numbers. 

Thus the first volume contains the material for a course in 
elementary calculus, while the subject-matter of the second 
volume is more advanced. In the first volume, however, there is 
much which should be omitted from a first course. These sec¬ 
tions, intended for students wishing to penetrate more deeply 
into the theory, are collected in the appendices to the chapters, 

(E79S) vii 
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,s'0 .tliat-‘%&trs''can study tlie book without inconvenience. 
^'■ omitting or postponing the reading of these appendices. 

"• Thetpuhlication of this book in English has only been made 
possible by ^ Me generosity of my German publisher Julius 
Springer. Berlin, to whom I wish to express my most coren. 
thanks. I have likewise to thank Blackie and Son, Ltd ^Lo 
in spite of these difficult times have undertaken to publish this 
edition. My special thanks are due to the members of their 
technical staS for the excellent quality of their work, and to 
their mathematical editors, especially Miss W. M. Deans, who 
have reheved Prof. MeShane and myself of much of the respon¬ 
sibility of preparing the manuscript for the press and reading 
the proofs. I am also indebted to many friends and colleagues, 
notably to Professor McClenon of Grimien College, Iowa, to 
whose encouragement the English edition is due; and to Miss 
Margaret Kennedy, Newnham College, Cambridge, and Dr. 
Fritz John, who co-operated with the publisher’s staff m the 
proof-reading. 

E. COUEANT. 

Caivibbidgb, England, 

June, 1934» 


PREFACE 

TO THE SECOND ENGLISH EDITION 

This second edition differs from the first chiefly in the 
improvement and rearrangement of the examples, the addi¬ 
tion of many new examples at the end of the book, and the 
inclusion of some additional material on diflierential equations. 


New Rochelle, N.Y., 
June, 1937. 


R. COUEANT. 
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Introductory Remarks 

WLen tLe begirmer comes in contact witb the so-called higher 
mathematics for the first time, he is apt to be obsessed by the 
feeling that there is a certain discontinuity between school 
mathematics and university mathematics. This feeling ulti¬ 
mately rests on more than the historical circumstances which 
have caused university teaching to take a form differing so widely 
from that of the school. For the very nature of the higher 
mathematics, or rather, of the modem mathematics, developed 
during the last three centuries, distinguishes it from the elemen¬ 
tary mathematics which wholly dominated the school curri¬ 
culum until recently and whose subject-matter was often taken 
over almost directly from the mathematics of the ancient 
Greeks. 

A leading characteristic of elementary mathematics is its 
intimate association with geometry. Even where the subject 
passes beyond the realm of geometry into that of arithmetic, 
the fundamental ideas still remain geometrical. Another feature 
of ancient mathematics is perhaps its tendency to concentrate 
on particular cases. Things which to-day we should regard as 
special cases of a general phenomenon are set down higgledy- 
piggledy without any visible relationship between them. Its 
intimate association with geometrical ideas and its stress on 
individual niceties give the older mathematics a charm of its 
own. Yet it was a definite advance when at the beginning of 
the modem ago in mathematics quite different tendencies de- 
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veloped, acting as the stimulus for a great expansion of tlie 
subject, wMch in spite of many improvements in detail bad 
in a sense stood still for centuries. 

The fundamental tendency of all modern mathematics is 
towards the replacement of separate discussions of individual 
cases by more and more general systematic methods, which 
perhaps do not always do full justice to the individual featui’cs 
of a particular case, but which, owing to their generality and 
power, give promise of a wealth of new results. Again, the con¬ 
cept of number and the methods of analysis have come to occupy 
more and more independent positions and now dominate geometry 
entirely. These new tendencies towards the development of 
mathematics along a variety of lines are most clearly exhibited 
in the rise of analjdiical geometry, whose development is chiefly 
due to Termat and Descartes, and of the diflerential and integral 
calculus, which is generally regarded as having originated with 
Newton and Leibnitz. 

The three hundred years during which modern mathematics 
has existed have seen such important advances not only in pure 
mathematics, but in an immense variety of applications to 
science and engineering, that its fundamental ideas and above 
all the concept of a function have by degrees become very widely 
known and have eventually penetrated even into the school 
curriculum. 

In this book my aim has been to develop the most important 
facts in the differential and integral calculus so far that at the close 
the reader, although he may have had no previous knowledge of 
higher mathematics, may be well equipped on the one hand for 
the study of the more advanced branches and of the foundations 
of the subject, or on the other hand, for the manipulation of the 
calculus in the varied realms in which it is applied. 

I should like to warn the reader specially against a danger 
which arises from the discontinuity mentioned in the opening 
paragraph. The point of view of school mathematics tempts one 
to linger over details and to lose one’s grasp of general r<‘lation- 
ships and systematic methods. On tlie other hand, in tJie 
higher point of view there lurks the opposite danger of 
getting out of touch with concrete details, so that one is left 
helpless when faced with the simplest cases of individual difficulty, 
because in the world of general ideas one has forgotten how to 
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come to grips with, the concrete. The reader must find his own 
way of meeting this dilemma. In this he can only succeed by 
repeatedly thinking out particular cases for himself and acquiring 
a firm grasp of the application of general principles in particular 
cases; herein lies the chief task of anyone who wishes to pursue 
the study of Science. 




CHAPTER I 
Introduction 

The differential and integral calculus is based upon two 
concepts of outstanding importance, apart from the concept of 
number, namely, the concept of function and the concept of 
limit. These concepts can, it is true, be recognized here and 
there even in the mathematics of the ancients, but it is only 
in modern mathematics that their essential character and signi¬ 
ficance are fully brought out. In this introductory chapter 
we shall attempt to explain these concepts as simply and 
clearly as possible, 

L The Continuum of Numbers 

The question as to the real nature of numbers is one which 
concerns philosophers more than mathematicians, and philo¬ 
sophers have been much occupied with it. But mathematics 
must be carefully kept free from conflicting philosophical 
opinions; preliminary study of the essential nature of the con¬ 
cept of number from the point of view of the theory of know¬ 
ledge is fortunately not required by the student of mathematics. 
We shall therefore take the numbers, and in the first place the 
natural numbers 1, 2, 3, . . ., as given, and we shall likewise 
take as given the rules ^ by which we calculate with these 
numbers; and we shall only briefly recall the way in which the 
concept of the positive integers (the natural numbers) has had 
to be extended. 

* These rules are as follows: (a + 6) + c = a + (6 + c). That is, if to the 
sum of two numbers a and b we add a third number c, wo obtain the same 
result as when we add to a the sum of b and c. (This is called the associative 
law of addition.) Secondly, a + b = b + a (the commutative law of addition). 
Thirdly, {ab)c = a{bc) (the associative law of multiplication). Fourthly, ab = ba 
(the commutative law of multiplication). Fifthly, a{b + c) ~ ab + ac (the 
distributive law of multiplication). 
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I. The System of Rational Mumbers and tlie Need for its 
Extension. 

In the domain of the natural numbers the fiirulainental 
operations of addition and multiplication can always be per¬ 
formed without restriction; that is, the sum and the product of 
two natural numbers are themselves always natural numbers. 
But the inverses of these operations, subtraction and division, 
cannot invariably be performed within the domain of natural 
numbers; and because of this mathematicians were long ago 
obliged to invent the number 0, the negative integers, and 
positive and negative fractions. The totality of all these numbers 
is usually called the class of rational numbers^ since they are all 
obtained from unity by using the rational operations of calcu¬ 
lation”, addition, multiplication, 
J j I subtraction and division. 

Fig. i.—The number axis Numbers are usually represented 

graphically by means of the points 
of a straight line, the “number axis”, by taking an arbitrary 
point of the line as the origin or zero point and another 
arbitrary point as the point 1; the distance between these two 
points (the length of the unit interval) then serves as a scale by 
which we can assign a point on the line to every rational number, 
positive or negative. It is customary to mark off the positive 
numbers to the right and the negative numbers to the left 
of the origin (cf. fig. 1). If, as usual, we define the absolute 
value (also called the numerical value or modulus) | a | of 
a number a to be a itself when * a ^ 0, and to be —a when 
a < 0, then | a | simply denotes the distance of the corresponding 
point on the number axis from the origin. 

The geometrical representation of the rational numbers l)y 
points on the number axis suggests an important property wliicli 
is usually stated as follows: the set of rational numbers is every¬ 
where dense. This means that in every interval of the mnnb'cr 
axis, no matter how small, there are always rational numbers; 
geometrically, in the segment of the number axis between, any 
two rational points, no matter how close together, there are points 
corresponding to rational numbers. This density of the rational 

* By the sign ^ we mean that either the sign > or the sign -= shall hold. 
A corresponding statement holds for the signs ± and =F which will be used 
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numbers at once becomes clear if we start from tbe fact that tbo 
111 1 

numbers —5 . become steadily smaller and 

2 2^ 2^ 2^ 

approach nearer and nearer to zero as n increases. If we now 
divide the number axis into equal parts of length 1 /2^, beginning 

12 3 

at the origin, the end-points —, —, —, . . . of these intervals 

2n 2” 2^ 

represent rational numbers of the form m/2”; here we still have 
the number n at our disposal. If now we are given a fixed 
interval of the number axis, no matter how small, we need only 
choose n so large that 1/2” is less than the length of the interval; 
the intervals of the above subdivision are then small enough for 
us to be sure that at least one of the points of subdivision m/2” 
lies in the interval. 

Yet in spite of this property of density the rational numbers 
are not sufficient to represent every point on the number axis. 
Even the Greek mathematicians recognized that when a given 
line segment of unit length is chosen there are intervpJs whose 
lengths cannot be represented by rational numbers; these are 
the so-called segments incommensurable with the unit. Thus, for 
example, the hypotenuse of a right-angled isosceles triangle with 
sides of umt length is not conomensurable with the unit of length. 
For, by the theorem of Pythagoras, the square of this length I 
must be equal to 2. Therefore, if I were a rational number 
and consequently equal to where /p and q are integers 
different from 0, we should have — 2 q^, We can assume that 
p and q have no co mm on factors, for such common factors could 
be cancelled out to begin with. Since, according to the above 
equation, p^ is an even number, p itself must be even, say 
p = 2 p\ Substituting this expression for p gives us 4^)'^ = 2 q^, 
or = 2 p'^\ consequently q^ is even, and so q is also even. 
Hence p and q both have the factor 2. But this contradicts our 
hypothesis that p and q have no common factor. Thus the 
assumption that the hypotenuse can be represented by a fraction 
pjq leads to contradiction and is therefore false. 

The above reasoning, which is a characteristic example of 
an indirect proof shows that the symbol ^/2 cannot corre¬ 
spond to any rational number. Thus we see that if we insist that 
after choice of a umt interval every point of the number axis 
shall have a number corresponding to it, we are forced to extend 
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the domain of rational numbers by the introduction of new 
irrational ” numbers. This system of rational and irrational 
numbers, such that each point on the axis corresponds to just 
one number and each number corresponds to just one point or. 
the axis, is called the system of real numhers."^ 

2. Real Numbers and Infinite Decimals. 

Our requirement that to each point of the axis there shall 
correspond one real number states nothing a priori about the 
possibility of calculating with these real numbers in the same 
way as with rational numbers. We establish our right to do 
this by showing that our requirement is equivalent to the 
following fact: the totality of all real numbers is represented 
by the totality of all finite and infinite decimals. 

We first recall the fact, familiar fi’om elementary mathe¬ 
matics, that every rational number can be represented by a 
terminating or by a recurring decimal; and conversely, that every 
such decimal represents a rational number. Wo shall now show 
that to every point of the number axis we can assign a uniquely 
determined decimal (usually infinite), so that wo can represent 
the irrational points or irrational numbers by infinite decimals. 
(In accordance with the above remark the irrational numbers 
must be represented by infinite non-recurring decimals, for ex¬ 
ample, 0*101101110.. .). 

Suppose that the points which correspond to the integers 
are marked on the number axis. By means of these points the 
axis is subdivided into intervals or segments of length 1. In 
what follows, we shall say that a point of the line bcilongs to an 
interval if it is an interior point or an end-point of the interval. 
Now let P be an arbitrary point of the number axis. Them the 
point belongs to one, or if it is a point of division to two, of 
the above intervals. If we agree that in the second case the 
right-hand one of the two intervals meeting at P is to be chosc^n, 
we have in all cases an interval with end-points g and g + ] to 
which P belongs, where g is an integer. This interval we 
subdivide into ten equal sub-intervals by means of the points 

12 9 

corresponding to the numbers q + —, </ -f —, . _ ^ _ and 

10 10 ^ 10 

* Thus named to distinguish it from the system of complex numbers, obtained 
by yet another extension. 



I] 


THE CONTINUUM OF NUMBERS 


we number these sub-intervals 0, 1, . . . , 9 in the natural order 
from left to right. The sub-interval with the number a then has 

the end-points a -f — and a + -4- Ji, The point P must be 

contained in one of these sub-intervals. (If P is one of the new 
points of division it belongs to two consecutive intervals; as 
before, we choose the one on the right.) Suppose that the interval 
thus determined is associated with the number The end¬ 
points of this interval then correspond to the numbers ^ 

and q This sub-interval we again divide into ten 

10 10 

equal parts and determine that one to which P belongs; as be¬ 
fore, if P belongs to two sub-intervals we choose the one on the 
right. We thus obtain an interval with the end-points 

+ —c, g + ^ -j- 4- — where is one of the 

^ 10 102 ^ ^ 10 ^ 102 102 ’ 2 

digits 0, 1, . . . , 9. This sub-interval we again subdivide, and 

continue to repeat the process. After n steps we arrive at a sub- 

interval containing P, having length ^ and with end-points 
corresponding to the numbers 

^ ' -I A9. ' ‘ T Ay) ^ ^ ^ I 1 rv * T a9. ' * T « TA«' 


Here each a is one of the numbers 0, 1, 


9. But 


^1 I ^ I I 

10 102 ‘ 10 ^ 

is simply the decimal fraction O-a^ag . . . a^. The end-points 
of the interval, therefore, may also be written in the form 

g + . . . a„ and g + . . . a„ + -L. 

iO” 

If we consider the above process repeated indefinitely, we obtain 
an infinite decimal 0 -a^a 2 . . . , which has the following meaning. 
If we break ofi this decimal at any place, say the n-th, the point 

P will lie in the interval of length i whose end-points (approxi¬ 
mating points) are 

g O-u^aa . . . a„ and g+ . . . a,, -f ^L. 
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In particular, the point corresponding to the rational niimbor 
g+0‘a^a^, . .a^ will lie arbitrarily near to tlie point P if only 
n is large enough; for this reason the points g + 
are called approximating points. We say that the infinite decimal 
g + 0-%a2 n , As the real number corresponding to the pomt P. 

Here we would emphasize the fundamental assumption that 
we can calculate in the usual way with the real mimbers, and 
hence with the decimals. It is possible to prove this using 
only the properties of the integers as a starting-point. But 
this is no light task; and rather than allow it to bar our pro¬ 
gress at this early stage, we regard the fact that the ordinary 
rules of calculation apply to the real numbers as an axiom, 
on which we shall base the whole differential and integral calculus. 

We here insert a remark concerning the possibility, in ccn-tain cases, of 
choosing the internal in two ways in the above schcino of expansion. Prom 
our construction it follows that the points of division ai'ising in onr 
repeated process of subdivision, and such points only, can bo roprtisonted 
by finite decimals g + Bet us suppose that such a point P 

first appears as a point of division at the ii-th stage of the subdivision. 
Then according to the above process we have chosen at the ri-th stage the 
interval to the right of P. In the following stages we must choose a sub¬ 
interval of this interval-. But such an interval must Iiavo P as its left end¬ 
point, Therefore in all further stages of the subdivision wc must choose 
the first sub-interval, which has the number 0 . Thus tlu^ inliiiite decimal 

corresponding to P is {7 -f . . . a^OOO- If, on tlu^ other hand, 

we had at the ?i-th stage chosen the left-hand interval containing P, tluai 
in all later stages of subdivision we should have had t,o (;Iu)ose the sub¬ 
interval farthest to the right, which has P as its right end.})()inl.. Such 
a sub-interval has the number 9. Thus for P wo should luivc obt.aimxl a 
decimal expansion in which all the digits from the (n f l)-th onwa,rd arc 
nines. The double possibility of choice in our construction ihen'lort^ corre¬ 
sponds to the fact that for example the number i has the two decimal 
expansions 0-25000 . . . and 0-24999 .... 


3. Expression of Numbers in Scales other than that of 10. 

In our representation of the real numbers wc made t-lie 
number 10 play a special part, for each intcuwal was subdividtul 
into ten equal parts. The only reason for this is tlie widt-spnuul 
use of the decimal system. We could just as well liavc^ ta.koii p 
equal sub-intervals, where p is an arbitra-ry inbgger gpfuitcr 

than 1. We should then have obtained an oxT)r(\ssion of the 

b h I ' 

form ^ -f J -b -j- . ,. ^ where each b is one of tlic numbers 

rn nnii 
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0 , 1, ... 5 2 ? — 1. Here again we find tfiat the rational numbers, 
and only the rational numbers, have recurring or terminating 
expansions of this kind. For theoretical purposes it is often 
convenient to choose 2. We then obtain the binary expan¬ 
sion of the real numbers, 


9 


2 22 




where each b is either * 0 or 1. 

For numerical calculations it is customary to express the 
whole number g, which for simplicity we here take to be posi¬ 
tive, in the decimal system, that is, in the form 


where each a^, is one of the digits 0, 1, . . . , 9. Then for 
g + ... we write simply 


• • • ci]|_a0" a-^a^ . . » 


Similarly, the positive whole number g can be written in one and 
only one way in the form 

+ • • • + ^iP + ^0, 


where each of the numbers jS^ is one of the numbers 0,1 ,..., y — 1. 
This, with our previous expression, gives the following result: 
every positive real number can be represented in the form 

f f 

where and are whole numbers between 0 and p — 1, Thus, 
for example, the binary expansion of the fraction is 

i^ = lX22+0x2+l + ^+i,. 

4 2 22 


* Even for niiincrical calculations the decimal system is not the best. The 
prxage-'ir.'nl system [p = 60), with which the Babylonians calculated, has the 
j!<iv;inrjjge : iiat a comparatively large proportion of the rational numbers whoso 
decimal expansions do not terminate possess terminating sexagesimal ex¬ 
pansions. 
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4. Inequalities. 

Calculation with, inequalities plays a far laxger part in higher 
mathematics than in elementary mathematics. We shall there¬ 
fore briefly recall some of the simplest rules concerning them. 

If a > 6 and c> c? it follows that a + c > 6 + but not 
that a c'>b — d. Moreover, if <2 > 6 it follows that ac > he, 
provided c is positive. On multiplication by a negative number 
the sense of the inequality is reversed. If a > 6 > 0 and 
c > d > 0, it follows that ac > bd. 

For the absolute values of numbers the following inequalities 
hold: 

±b\-^\a\ + \b\, |a±b|^|al — |6|. 

The square of any real number is greater than or equal to zero. 
Therefore, if x and y are arbitrary real numbers 

{x — y)^ == 2/2 _ 2xy ^ 0, 

or ^xy ^ 


5, Schwarz’s Inequality. 

Let (Zgj • • • 5 3.nd b^, & 2 ? • * * j numbers 

In the preceding inequality we make the substitutions 

^ _ \^A I I 

®“V(V+«2'+...+ ««")’ V(V4- 


for i = 1, i— n successively and add the resulting 
inequalities. On the right we obtain the sum 2, for 


( 

( 


kl 

ViP^ + • • • + a/). 
\h\ 

V(V+... +W/ 


+ ...+ 
+ ...+ 


( _K!_ 

VV + • • • + ^n")/ 

( i>.i _ 

\V (V + - • • + 6n“)/ 


If we divide both sides of the inequality by 2 we obtain 

I I + I <^2^2 1 + • • • + I ^nhn I ^ ^ 


* Here and hereafter the symbol V x, where a; > 0, denotes that positive 
number whose square is x. 
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or finally 

I 1 + I <^2^2 I + • • • * 4 “ 1 ^r}>n I ^ a/(%^+. • + * 

Since the expressions on both sides of this inequality are positii^e, 
we may square and then omit the modulus signs: 

(ai6i + ^262+ ... + ^ ^ ^^2) (5^2q, _ ^ q. 

This is the Cauchy-Schwarz inequality. 

Examples * 

1. Prove that the following numbers are irrational: {a) V3. (&) Vn, 

where n is not a perfect square. (c) -^3. (f^)* x= V2 2, 

(6)* a; == V3 + -^2. 

2. * In an ordinary system of rectangular co-ordinates, the points for 
which both co-ordinates are integers are called lattice points. Prove that 
a triangle whose vertices are lattice points cannot be equilateral. 

3. Prove the inequalities: 

(a) a; -f - ^ 2, a: > 0. (6) a; 1 ^ 2, a; < 0- 

X X 

(c) a; + - ^ 2, a; 4 : 0, 

X 

4. Show that if a > 0, ax^ -}- 2hx -j- c ^ 0 for all values of x if, and only 
if, — ac 0. 

5. Prove the following inequalities: 

(a) a ;2 -f a;?/ -f ^ 0 ^ 

{h)^ a; 2 n ^ + . - + 2 /^” ^ 0 . 

(c)* — 3a:® + 4a:® — 3a: 1 ^ 0. 

6 . Prove Schwarz’s inequality by considering the expression 

(a^x + + {a.x -f- h^f + ... 4- (a«a: + Kf> 

collecting terms and applying Ex. 4. 

7. Show that the equality sign in Schwarz’s inequality holds if, and 
only if, the a’s and 5’s are proportional; that is, ca^ + db^ = 0 for all v’s, 
where c, d are independent of v and not both zero. 

8 . For n= 2, 3, state the geometrical interpretation of Schwarz’s 
inequality. 

9. The numbers Yi» T 2 direction cosines of a line; that is, 
Yi^ 4" Y 2 " =* !• Similarly, 4 - Tjg® == 1. Prove that the equation 
Ti^i + Y 2'^2 == 1 implies the equations Yi == "Jlij Y 2 — 

10. * Prove the inequality 

V(^1 ““ ^1)^ 4 " • • • 4- (%“ ^ V4- • • • 4 - + a/(^1^4- • - • 4 ' ^n) 

and state its geometrical interpretation. 


* The more difficult examples are indicated by an asterisk. 
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2. The Concept op Function 

1. Examples. 

(a) If an ideal gas is compressed in a vessel by means of a 
piston, the temperature being kept constant, the pressiu’e p 
and the volume v are connected by the relation 

where 0 is a constant. This formula, called Boyle's Law, states 
nothing about the quantities v and p themselves, but has the 
following meaning: if p has a definite value, arbitrarily chosen 
in a certain range (the range being determined pliysically a,n<l not 
mathematically), then v can be determined, and conversely: 


We then say that is a function of p, or in the converse case 
that p is a function of v, 

(b) If we heat a metal rod, which at temperature 0° has length 
Iq, to the temperature 0°, then its length I will be given, on the 
simplest physical assumptions, by the law 

Z = Zq (1 + ^6), 

where the coefficient of expansion ”, is a constant. Again 
we say that Z is a function of 6. 

(c) In a triangle let the lengths of two sides, say a and 6, 
be given. If for the angle y between these two sides we cliooso 
any arbitrary value less than 180"" the triangle is coinph^ttily 
determined; in particular, the third side c is detenniiKHl. In 
this case we say that if a and b are given c is a fiinc-tiou of the 
angle y. As we know from trigonometry, this function is re])re- 
sented by the formula 

c = cos y). 

2. Formulation of the Concept of Function. 

In order to give a general definition of the matliematical 
concept of function, we fix upon a definite interval of our number 
scale, say the interval between the number's a and 6, an<i con* 
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sider the totality of ninnbers x which belong to this interval, 
tliat is, which satisfy the relation 

a ^ X b. 

If we consider the symbol x as denoting at will any of the 
numbers in this interval, we call it a {continuous) variable in the 
interval. 

If now to each value of x in this interval there corresponds 
a single definite value y, where x and y are connected by any 
law whatsoever, we say that y is a function of x, and write sym¬ 
bolically 

y = f{^)> y=Fix), y = g{x), 

or some similar expression. We then call x the independent 
variable and y the dependent variable, or we call x the argument 
of the function y. 

It should be remarked that for certain purposes it makes a 
difierence whether in the interval from a to 6 we include the 
end-points, as we have done above, or exclude them; in the 
latter case, the variable x is restricted by the inequalities 

a <x <b. 

'C- ' 

To avoid misunderstanding we may call the first kind of 
interval (including end-points) a closed interval, the second kind 
an open interval. If only one end-point and not the other is 
included (as for example a <x^b) we speak of an interval 
open at one end (in this case the end a). Finally, we may also 
consider open intervals which extend without bound in one 
direction or both. We then say that the variable x ranges over 
an infinite (open) interval, and write symbolically 

a<a;<cx) or — co<a;<6 or — co<a;<:oo. 

In the general definition of a function which is defined in an interval 
nothing is said about the nature of the relation by which the depen¬ 
dent variable is determined when the independent variable is given. This 
relation may be as complicated as we please, and in theoretical investi¬ 
gations this wide generality is an advantage. But in applications, and in 
particular in the differential and integral calculus, the functions with 
which we have to deal are not of the widest generality; on the contrary, 
the laws of correspondence by which a value oi y m assigned to each x 
are subject to certain simplifying restrictions. 
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3. GrapMcal Representation. Continuity. Monotonic Functions. 

Natural restrictions of tlie general function-concept are 
suggested if we consider the connexion with geometry. The 
fundamental idea of analytical geometry is in fact that of giving 
a curve defined by some geometrical property a characteristic 
analytical representation by regarding one of the rectangular 
co-ordinates, say as a function y~f(x) of the other co¬ 
ordinate x\ for example, a parabola is represented by the func¬ 
tion y = the circle with radius 1 about the origin by the two 
functions y = — x^) and In the first 

example we may think of the function as defined in the infinite 
interval — oo < a:; < co ; in the second we must restrict ourselves 
^ to the interval —1 ^ a; ^ 1, since 

outside this interval the function has 
y .meaning (when x and y are real). 

Conversely, if instead of starting 
I with a curve determined geometrically 

_i_^ we consider a given function y=f(x), 

we can represent the functional de- 

Fig. 2.—Rectangular axes i i n •. 

pendence oi y on x graphically by 
making use of a rectangular co-ordinate system in the usual 
way (cf. fig. 2). If for each abscissa x we lay off the correspond¬ 
ing ordinate y=f(x\ we obtain the geometrical representation 
of the function. The restriction which we now wish to impose 
on the function-concept is this: the geometrical repri'sentation 
of the function shall take the form of a ‘‘reasonable” geo¬ 
metrical curve. This, it is true, implies a vague geiu;ral 
idea rather than a strict mathematical condition. But we 
shall soon formulate conditions, such as continuity, dilTenintla¬ 
bility, &c., which will ensure that the grapli of a func^tion lias 
the character of a curve capable of being visualized geometri¬ 
cally. At any rate, we shall exclude a function such as the 
following: for every rational value of x, the function y lia,s tlie 
value 1; for every irrational value of x, the value of y is 0. 
This assigns a definite value of y to each xi but in (jvcjry 
interval of x, no matter how small, the value of y jumps from 
0 to 1 and back an infinite number of times. 

Unless the contrary is expressly stated, it will always be 
assumed that the law which assigns a value of the function to 
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each value of x assigns just one value of y to each value of as 
for example y=x^ or 3/= sin a;. If we begin with a curve 

given geometrically it may happen, as in the case of the circle 
-]r y^— 1, that the whole course of the curve is not given by 
one single (one-valued) fimction, but requires several functions— 
in the case of the circle, the two functions ^ = y'(l — x^) and 
— x^). The same is true for the hyperbola 

2^2 — ^2 —which is represented by the two functions 
2/ = VCl + y = —^/(l -]- Such curves therefore 

do not determine the corresponding functions uniquely. Conse¬ 
quently it is sometimes said that the function corresponding to 




Multiple-valued functions 

the curve is multiple-valued. The separate functions representing 
the curve are then called the smgle-valued branches belonging 
to the curve. For the sake of clearness we shall henceforth 
use the word function ’’ to mean a siugle-valued function. 
In conformity with this, the symbol y'a? (for x'^ 0 ) will always 
denote the non-negative number whose square is x. 

If a curve is the geometrical representation of one function 
it will be cut by any parallel to the ^-axis in at most one point, 
since to each point x in the interval of definition there corre¬ 
sponds just one value of y. Otherwise, as for example in the case 
of the circle which is represented by the two fimctions 

y = y ~ '-“VCl — 

such parallels to the j^-axis may intersect the curve in more than 
one point. The portions of a curve corresponding to difierent 
single-valued branches are sometimes so connected with each 

(35798) 2 
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othet that the complete ctixve is a single figure which can be 
drawn with one stroke of the pen, e.g. the circle (cf. iig. 3), or, on 
the other hand, the branches may be completely separated, 

e.g. the hyperbola (cf. fig. 4). 

Here follow some furtlicr examples 
of the graj)liical representation of 
functions. 

(a) y == ax. 

y is proportional to x. TIio graph 
(cf. ijg. 5) is a straiglit line through the 
origin of the co-ortlinale system. 

{h) y=^ax~{-h. 

?/ is a “ linear function ” of x. The graph is a straight line througli the 
point a; = 0, y — h, which, if a 4= 0, also passes through the point 
a; = — hja^ y = 0, and if = 0 runs horizontally. 

( 0 ) 




y is inversely proportional to x. If in particular a = 1, so that 



WQ iind, for example, that 

y == 1 for a: = 1, y = 2 for a: = J for a; = 2 . 
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The graph (cf. fig. 6) is a curve, a rectangular hjrperbola, symmetrical 
with respect to the bisectors of the angles bctvreen the co-ordinate 
axes. 

This last function is obviously not defined for the value x ~ 0, since 
division by zero has no meaning. The exceptional point a: = 0, in whose 
neighbourhood there occur arbitrarily large values of the function, both 
positive and negative, is the simplest example of an infinite discontinuity, 
a subject to which we shall return later (cf. p. 51). 



The curves just considered and their graphs exhibit a property 
which is of the greatest importance in the discussion of functions, 
namely, the property of continuity. We shall later (§ 8, p. 49) 
analyse this concept in more detail; intuitively it comes to 
this, that a small change in x causes only a small change in y 
and not a sudden jump in its value; that is, the graph is not 
broken ojB. More exactly, the change in y remains less than any 
arbitrarily chosen positive bound, provided that the change in 
X is correspondingly small. 

A function which for all values of x in an interval has the 
same value y~ a called a constant] it is graphically repre¬ 
sented by a horizontal straight line. A function y=f{x) such 
that throughout the interval in which it is defined an increase 
in the value of x always causes an increase in the value ot y is 
called a monotonic increasing function; if, on the other hand, 



20 


INTRODUCTION 


[Chap. 


an increase in the value of x always causes a decrease in tlio 
value of y, the function is called a monotonic decreasing function. 
Such functions are represented graphically by curves which 
in the corresponding interval always rise (from loft to right) or 
always fall (cf. fig. 9). 

If the curve represented by y = f{x) is symmetrical with 
respect to the y-axis, that is, if a: = —a and x — a give the same 
value for the function, or 

fi—x)=f{x), 

we say that the function is an even function. For example, the 
function y= x^ is even (cf. fig. 7). If, on the other hand, the 




Fig. 9.—^Monotonic functions 


curve is symmetrical with respect to tlie origin, tliat is, if 
f{—x) = —f{x), 

we call the function an odd function; for oxnmple, the functions 
y — X and y = (cf. fig. 8) and y == Ifx arc odd. 

4. Inverse Functions. 

Even in our first example on p. 14 it was made evident that 
a formal relationship between two quantities may be regarded 
in two different ways, since it is possible either to consider tlio 
first variable as a function of the second or to consider the sec^ond 
as a function of the first. If, for example, y = ax + b, where 
we assume that a 4= 0, a; is represented as a function of y by the 
equation x= {y — b)la. Again, the functional rclationsliip 
represented by the equation y = can also be rcprcsentcKl by 
the equation a?= +-\/y, so that the function y = x- amounts 
bo the same thing as the two functions x = 's/y and x = —■ 
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Tkus, wten an arbitrary function y — f(x) is given we can attempt 
bo determine » as a function of y, or, as we shall say, to replace 
the function y =f{x) by the inverse function x — f[y). 

Geometrically this has the following meaning: we consider 
the curve obtained by reflecting the graph of y—f{x) in the 
line bisecting the angle between the positive a:-asis and the 
positive ^-axis * (cf. fig. 10). This at once gives us a graphical 
representation of a: as a function of y and thus represents the 
inverse function x = ^{y). 

These geometrical ideas, however, show us at once that a 



Fig. lo.—Inversion of a function 


function y — f{x) defined in an interval Las not a single-valued 
inverse function unless certain conditions Lold. If the graph of 
the function is cut by a line y ^ c parallel to the cr-axis in more 
than one point, the value y=c will correspond to more than 
one value of x, so that the function cannot have a single-valued 
inverse function. This case cannot occur if j/ = f{x) is con¬ 
tinuous and monotonic. For then fig. 10 shows us that to each 
value of y in the interval yiyy^ there corresponds just one value of 
X in the interval x-^xx^, and from the figure we infer that a func¬ 
tion which is continuous and monotonic in an interval always has 
a single-valued inverse function^ and this inverse function is also 
continuous and monotonic, (For a rigorous proof, see p. 67.) 

* Instead of reflecting the graph in this way, we conld first rotate the co¬ 
ordinate axes and the curve y S(x) through a right angle and then reflect 
the graph in the a:-asi9. 
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3. More Detailed Study of the Elementary Functions 
1. The Rational Functions. 

We now pass on to a brief review of the elementary functions 
which the reader has already met with in his previous studies. 
The simplest types of function are obtained by repeated appli¬ 
cation of the elementary operations: addition, multiplication, 
subtraction. If we apply these operations to an independent 



variable x and any real numbers, we obtain the rational integral 
functions or 'polynomials: 

y = aQ~\-a^x+ a,,x\ 

The polynomials are the simplest and, in a sense, the basic 
functions of analysis. 

If we now form the quotients of such functions, that is, 
expressions of the form 

y = 0^0 + + . ■ ■ + 

6o + + . . - + 

we obtain the general or fractional rational functions^ whi(;h are 
defined at all points where the denominator dillers from zero. 

The simplest rational integral function is the linear function 
y= axb. 
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It is represented grapMcally by a straight line, 
of the form 

y — ax‘‘ ox -j~ c 


Every quadratic function 


is represented by a parabola. The curves which represent rational integral 
functions of the third degree, 

y = ax^ 4“ hx^ cx-\- d, 

are occasionally called parabolas of the third order, and so on. 

As examples, we give the graphs of the function y ~ for the 
indices = 1, 2, 3, 4 in fig. 11. . We see that for even values of n the func¬ 
tion y = a;” satisfies the equation f(—x) = f(x), and is therefore an even 
function, while for odd values of n the function satisfies the condition 
f(—x) = —f(x), and is therefore an odd function. 

The simplest example of a rational function which is not a polynomial 
is the function y== l/o; mentioned on p. 18; its graph is a rectangular 
hyperbola. Another is the function y = Ijx^ {cf. fig. 12). 


2. Algebraic Functions. 

We are at once led away from the domain of rational func¬ 
tions by the problem of forming their inverses. The most impor¬ 
tant example of this is the introduction of the function ^x. 
We start with the function y = which for cc ^ 0 is mono- 
tonic. It therefore has a single-valued inverse, which we denote 
by the symbol x = ^y, or, interchanging the letters used for 
the dependent and independent variables, 

y = 

In accordance with the definition this root is always non-negative. 
In the case of odd values of n the function is monotonic for aU 
values of including negative values. Consequently for odd 
values of n we can also define y/x uniquely for all values of x\ 
in this case \/x is negative for negative values of x. 

More generally we may consider 

y = yR{x), 

where R{x) is a rational function. We arrive at further functions 
of similar type by applying rational operations to one or more 
of these special functions. Thus for example we may form the 
functions 

y^yx+yix^+l), y = a: + V(a:2 + 1). 

These functions are special cases of algebraic functions. (The 
general concept of an algebraic function cannot be defiined here; 
see Chapter X.) 
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3, Tlie 'Trigoaometric Fiinctions. 

While the rational functions and the algebraic functions just 
considered are defined directly in terms of the elementary opera¬ 
tions of calculation, geometry is the source from which we 
first draw our knowledge of the other functions, the so-called 
transcendental functions We shall here consider the elementary 
transcendental functions, namely, the trigonometric fimctions, 
the exponential function, and the logarithm. 

In all higher analytical investigations where angles occur it 
is customary to measure these angles not in degrees, minutes, 

and seconds, but in radians. 
We place the angle to be 
measured with its vertex at the 
centre of a circle of radius 1, 
and measure the size of the 
angle by the length of the arc 
of the circumference which the 
angle cuts out. Thus an angle 
of 180° is the same as an 
angle of tt radians (has radian 
measure tt), an angle of 90° has 
radian measure 7r/2, an angle 
of 45° has radian measure 7r/4, an angle of 3G0° has radian 
measure 277. Conversely, an angle of 1 radian expressed in 
degrees is 

180 *^ 

-, or approximately 57° 17' 45". 

77 

Henceforward, whenever we speak of an angle x, we shall 
mean an angle whose radian measure is x. 

After these preliminary remarks we may briefly remind tine 
reader of the meanings of the trigonometric functions sin^r, 
cosa:;, tana;, cota;.f These are shown in fig. 13, in which the angle 
X is measured from the arm 00 (of length 1), angles being reckoned 
positive in the counter-clockwise direction. The rectangular 

* The word transcendental ” docs not mean anything particularly deep or 
mysterious; it merely suggests the fact that definition of these funct-ions by 
means of the elementary operations of calculations is not possible, quod 
algebras vires transcendit 

fit is sometimes convenient to introduce the functions scca; l/oosx, 
cosec » = 1/sina;. 


D 



Fig. 13.—The trigonometric functions 
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co-ordinates of tlie point A at once give us the functions cos a; 
and sin a?. The graphs of the functions sin a;, cos a;, tana;, cot a: 
are given in figs. 14 and 15. 





Fig. IS 


4. The Exponential Function and the Logarithm. 

In addition to the trigonometric fimctions, the exponential 
function with the positive base a, 

and its inverse, the logarithm to the base a, 

a; = log„y, 

are also regarded as elementary transcendental functions. In 
elementary mathematics it is customary to pass over certain 
inherent difficulties in the definition of these functions, and we 
too shall postpone the exact discussion of the functions until 
we have better methods at our disposal (cf. Chapter III, § 6, 
pp. 167-177, and also p. 191).' We can, however, at least 
state the basis of the definitions here. If x = pjq is a 

(E798) 2* 
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rational number (wbere p and q are positive integers), tlien— 
tie number a being assumed positive—we define as 
\/aP — where the root, according to convention, is to be 
taken as positive. Since the rational values of x are everjwliere 
dense, it is natural to extend this function so as to make it a 
continuous function defined for irrational values of x also, giving 
values to a® when x is irrational which are continuous witli the 
values already defined when x is rational. This gives us a con¬ 
tinuous function y = a®, the “ exponential function ”, wliich 
for all rational values of x gives the value of found above. 
That this extension is actually possible and can be carried out 
in only one way we meanwhile take for granted; but it must 
be borne in mind that we still have to prove that this is so.^ 

The function x= log^y 

can then be defined for y > 0 as the inverse of the exponential 
function. 

Examples 

1. Plot the graph of a;®. Prom this, without furl her calculation, 
find the graph oi y ~ '^x. 

% Sketch the following graphs, and state whether the functions are 
even or odd: 

(а) y = sin2rr. 

(б) 2/ = 5 cos a;. 

(c) y = sin a; -f cosa;. 

{d) y ~ % sin a; -|- sin2.c. 

(e) y = sin(a; + tu). 

{/) y = 2cos^a:+ 

(9) y ~ tana; — x. 

3. Sketch the graphs of the following functions, and state whether the 
functions are (1) monotonic or not, (2) ev'^cn or odd; 

(a) y = (— 00 < a; < oo ). 

\b) y = (0 ^ a; ^ 1), 

(c) y== a;(~l ^a; ^ 1). 

(d) y = |a;| (-1 ^ a: ^ 1). 

(e) y= Va;2(-1 ^ a; ^ 1). 

(/) = 1 — 1 1 (— 00 < a; < 00 ). 

(y) y = I a;2 + 4a: + 2 I (-4 ^ a; ^ 3). 

{Ji) y ~ \x \{— 00 < a; < co), where [a;] means the greatest integer 
which does not exceed x; that is, [x] g a; < [a;] -f 1. 

* Cf. pp. 70 and 173. 
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(^) t/ == a; — [a;] (■— 00 < a; < oo ). 

(i) ?/ = Va; — [a:] (—- co < a; < oo ). 

(/(;) y — X -\~ V X— [a;] (— 00 < a; < oo ). 

\l) 2 /=|a:— l| + |a;-fl|~2 (-5 ^ a; ^ 5). 

(m) 2 ^=|a;--“l| — 2 |a;| + |a;+l|(-- oo<a;< oo). 

Which two of these functions are identical? 

4. A body dropped from rest falls approximately 16^^ ft. in t sec. If 
a ball falls from a window 25 ft. above ground, plot its height above ground 
as a function of t for the first 4 sec. after it starts to fall. 

4. Functions of an Intecral Variable. Sequences 
OF Numbers 

Hitherto we have considered the independent variable as a 
continuous variable, that is, as varying over a complete interval. 
However, numerous cases occur in mathematics in which a quan¬ 
tity depends only on an integer, a number n which can take 
the values 1, 2, 3, . . . . Such a function we call a function 
of an integral variable. This idea will most easily be grasped 
by means of examples. 

1. The sum of the first n integers, 

S^(n) = l + 2 + 3-h4-f... + w = + 1), 

is a function of n. Similarly, the sum of the first n squares, 

S^in) = P + 22 + 32 -j- . . . + 7^2, 
is a function * of the integer n. 

* This last sum may easily he represented as a simple rational expression 
in n in the following way. We begin with the formula 
{v + 1)2 - P - 3P + 3j, + 1 , 

write down this equation for the values v = 0, 1, 2, . . , , n, and add. We 
thus obtain 

(n + 1)2 - 3.52 + 3 > 5 i + + 1; 

on substituting the formula just given for 8^, this becomes 

35 -, = (u + 1 ) {(« + ir- - 1 - ) = {« + 1 ){ ^n }, 

so that 

8^ = ln(n + l)(2n +1). 

By a similar process the functions 

S^{n) = 13 + 23 + . . . + n3, 

8,{n) = P + 2^ + . . . + 


can he represented as rational functions of n. 
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2. Other simple functions of integers are the expression 
?i! — 1 o 2,3 0.0 71 

and the binomial coefficients 

® n(n — 1) o . . (n — 1) n! 

Fi "" k\{n— k)\ 

for a fixed value of h, 

3o Every whole number > 1 which is not a prime number is divisible 
by more than two positive integers, while the prime numbers arc divisiblo 
only by themselves and by I. We can obviously consider the nuiribcr 
T(n) of divisors of as a function of the number 7i itself. For the first 
few numbers this function is given by the following table: 

^=123456789 10 11 12 
T{ 7 i) =122324243 4 2 6 

4. A function of this type which is of great importance in the theory 
of numbers is 7T{n), the number of primes which are less than the number 
n. Its detailed investigation is one of the most interesting and attractive 
problems in the theory of numbers. Hero we nuToly mention 
the principal result of these investigations: the number 77 ( 71 ) m given 
approximately, for large values of n, by the function iijlagn, wlierc by 
logn we mean the logarithm to the “natural base” e, to be defined later 
(pp. 168, 174). 

Functions of an integral variable usually occur in the form 
of so-called sequences of numbers. By a sequence of numbers we 
understand an ordered array of infinitely many numbers cf,, a.,, 

• • • ) - j (not necessarily all different), determined by 

any law whatever. In other words, we are dealing simply with 
a function a of the integral variable tlic only diiiorcnce is tliat 
we are using the index notation a„ instead of the symbol «(m). 


Examples 


1. Prove that 1’ + 2^ + ... + == (1 4. 2 -p ... -f 7 ?)s. 

2 . From the formula for P-|-2 =-f-...-f «2, find a formula for 

U -f 3M- 62 -h ... + (2re + 1)2. 

3. Prove the following properties of the binomial cooffioients; 


<*> 0 - (. “ W (i ’ i) + 0 - (”t') (!■« i > 0). 


* That is, the quotient of the number 77 ( 71 ) by the number w/logn diffiu*s 
arbitrarily httle from 1, provided only that w is largo onoiigh. 
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4. Evaluate the foilowiug sums: 

{a) 1.2 2.3 T • • • T 4“ !)• 

(6) -i- + — + . + 

1.2 2.3 n(n + 1) 

(c) + 4- , +1 

12 22 ^ 22.3^ -r • • • -r ^^2- 

5. A sequence is called an arithmetic progression of the first order 
if the differences of successive terms are constant. It is called an arith¬ 
metic progression of the second order if the differences of successive terms 
form an arithmetic progression of the first order; and in general, it is 
called an arithmetic progression of order h if the differences of successive 
terms form an arithmetic progression of order {h — 1). 

The numbers 4, 6, 13, 27, 50, 84 are the first six terms of an arithmetic 
progression. What is its order? What is the eighth term? 

6. Prove that the n-th term of an arithmetic progression of the second 
order can be written in the form an^ -{-hn c, where a, h, c are inde¬ 
pendent of n. 

7. * Prove that the n-th term of an arithmetic progression of order h 

can be written in the form -r + • . • + where 

a, b,.,, f p, q are independent of n. 

Find the ri.-th term of the progression in Es. 5. 


6. The Concept of the Limit of a Sequence 


Tke fimdainental concept on which the whole of analysis 
ultimately rests is that of the limit of a sequence. We shall first 
make the position clear by considering some examples. 


L a^ = 


n 


We consider the sequence 
1 




dn - 


2’ 


3 ’ ’ 


No number of this sequence is zero; but we see that the larger the number 
n is, the closer to zero is the number If, therefore, we mark off around 
the point 0 an interval as small as we please, then from a definite index 
onward all the numbers wiU fall in this interval. This state of affairs 
we express by saying that as n increases the numbers tend to 0, or that 
they possess the limit 0, or that the sequence Uo, Ug. . . converges to 0. 

If the numbers are represented as points on a line this means that the 
points Ijn crowd closer and closer to the point 0 as 72 increases. 
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The situation is similar in the case of the sequence 

, 1 I 1 (-1)^-^ 

Ui — 1, ^2 — —— “5 ... 5 — ~—'f .,. , 

Here, too, the numbers tend to zero as n increases; the only dilTerence 
is that the numbers are sometimes greater and sometimes less than the 
limit 0; as we say, they oscillate about the limit. 

The convergence of the sequence to 0 is usually expressed 
symbolically by the equation 

lim = 0, 

«—>■ 00 

or occasionally by the abbreviation 

0 . 


2 . 


a. 


Zm 


1^ 

m'' 


^2m - 1 “~ 


1 

2m’ 


In the preceding examples, the absolute value of the dilTerenco be¬ 
tween and the limit steadily becomes smaller as 7i increases. This is not 
necessarily the case, as is shown by the sequence 





«5 


1 

6’ 


«G == 


1 

3’ ‘ 


that is, in general, for even values n~ 2m, « 27 n = 

values n — 2m — 1, ~ l/2m. This sequence also has a limit, 

namely, zero; for every interval about the origin, no matter how 
small, will contain all the numbers from a certain value of 71 onward; 
but it is not true that every number lies nearer to the limit zero than the 
preceding one. 


S. = 


n 


n + 1 

We consider the sequence 

1 2 
«! = -, = 


3’- 


9^4- r ‘ ’ 


where the integral index n takes all the values 1, 2, 3, . . . . If we write 
_ 1 

^ n 1 once that as n increases the number will 

approach closer and closer to the number 1, in the sense that if we mark 
off any interval about the point 1 all the numbers following a certain 
Ojv must fall in that interval. We write 


lim — I. 

n —00 
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The sequence 


— 


n^— 1 
-h n -{- 1 


behaves in a similar way. This sequence also tends to a limit as n in¬ 
creases, to the limit 1, in fact; in symbols, lim ~ 1. We see this 
most readily if we write n->co 


= 1 — 


- - ^ - ± A - = 1 - r, 


here we need only show that the numbers tend to 0 as increases. 
Now for aU values of n greater than 2 we have n 2 <2n and 
n 1 > n^. Hence for the remainder we have 

0 <'•«<-. = «(»> 2), 

from which we see at once that tends to 0 as increases. Our discussion 
at the same time gives an estimate of the amount by which the number 
(for n > 2) can at most differ from the limit 1; this difference cer¬ 
tainly cannot exceed 2 In. 

The example just considered illustrates the fact, which w^e should 
naturally expect, that for large values of n the terms wdth the highest 
indices in the numerator and denominator of the fraction for pre¬ 
dominate and that they determine the limit. 

4 . a„ = 

Let ^ be any fixed positive number. We consider the sequence ai, 

• • •> • • • 5 v^bere 

«n= Vv- 

We assert that lim = lim ^p — \, 

n —> 00 n --> 00 

We can prove this very easily hy using a lemma which we shall find 
useful for other purposes also. 

If 1 -{'h. is a positive number (that is, if h > —1), and n is an integer 
greater than 1, then 

(l-\-h)^ > l^nh .(1) 

Let us suppose that the inequality (1) is already proved for a certain 
value m > 1; we multiply both sides by (1 -f- and obtain 

(1 -f > (1 -f wA) (1 -f A) = 1 4- (m + 1)^ + 

If, on the right, we omit the positive term the inequality remains 
valid. We thus obtain 

(1 + Ar+i > 1 4- (w -H l)'h. 

This, however, is our inequality for the index m + 1. It follows therefore 
that if the inequality holds for the index m it holds for the index + 1 
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also. Since it liolds for m = % it holds also for m == 3, h(‘nce for m 4, 
and so on; therefore it holds for every index. This is a, simple example 
of a proof by maihemaiical indiichonf a type of prooi vaiieli obi'n tisf'inj. 
Returning to our sequence. Ave distinguish botAvecn i lic ease p .> 1 
and the case p<l [H p = I, ihon is also equal to 1 for every -n, 
and our statement becomes trivial). 

If 39 > 1;, then-^^ will also be greater than 1; we put 's/V I + 

where is a positive quantity depending on n, and by ihe iiioqualify ( 1 ) 
we have 

^ = (1 -b > 1 -\- 

from which it at once follows that 

p — I 

0 < < -* 

We therefore see that as n increases tlic number must tend to 0 , winch 
proves that the numbers converge to the limit 1, as siafed. At the 
same time we haveameans for estimating howcloseany is to limit 1 ; 
the difference between and 1 is certainly not greater than ( 7 ^ -- 1 )///.. 

If jp < 1, then ^p will likewise be loss than 1 and tfu'refon' may be 
taken equal to 1/(1 + 7 i^), where /i,^ is a positive number, i'^rom this it 
follows, using the inequality (1), that 

1 1 

(By making the denominator smaller wc increase the fraction.) It folluAvs 
that 

1 

1 + nh^ < 


and therefore 


From this we see that tends to 0 as n increases. As the re.ciproca.1 
of a quantity tending to 1, 's/p itself tends to I. 

5. = a". 

We consider the sequence Avlua-e c/, is fixed and ?i runs 1 lirougli 

the sequence of positive integers. 

First, let a be a positive numlxir less l.luni ,1. VV(^ may tJu-n |)ut 
cc = 1/(1 -f h), Avhere h is posith^c, and ine({uality (I) givt*s 

1 1 1 

” (1 + 70” ' 1 -I- 

Since the number h, and consequently 1/7 a, dep{'n<]s only on a, and does 
not change as n increases, wo see that as n inc.nxtst^s ttaids to (h 

lim a” = 0 (0 < a < 1). 

fi —>• 00 
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Tte same relationship holds when a is zero, or negative but greater than — 1. 
This is immediately obvious, since in any case lim | a |” = 0. 

n—^ 00 


If a — 1, tiien dP' will obviously be always equal to Ig and we sball 
have to regard the number 1 as tbe limit of aP. 

If a > 1, we put a — 1 + where h is positive, and at once see from 
our inequality that as n increases oP does not tend to any definite lim it, 
but increases beyond all bounds. We express this state of affairs by sajfing 
that op tends to infinity as n increases, or that cxP becomes infinite; in 
symbols, 

lim a” = GO (a > 1). 

CO 


Nevertheless, as we must explicitly emphasize, the symbol oo does not 
denote a number with which we can calculate as with any other number; 
equations or statements which express that a quantity is or becomes 
infinite never have the same sense as an equation between definite quanti¬ 
ties. In spite of this, such modes of expression and the use of the symbol 
CO are extremely convenient, as we shall often see in the following pages. 

If a = — 1, the values of oP will not tend to any limit, but as n runs 
through the sequence of positive integers it will take the values +1 and — 1 
alternately. Similarly, if a < — 1 the value of aP will increase numerically 
beyond all bounds, but its sign will be alternately positive and negative. 


6. Geometrical Ilinstration of 
the Limits of aP and 
If we consider the curves y=7p 
and y = and restrict 

ourselves for the sake of con¬ 
venience to non-negative values of 
X, the preceding limits are illus¬ 
trated by figs. 16 and 17 respec¬ 
tively. In the case of the curves 
2 / = a;” we see that in the interval 
from 0 to 1 they approach closer 
and closer to the a;-axis as n in¬ 
creases, while outside that interval 
they climb more and more steeply 
and draw in closer and closer to a 
line parallel to the y-axis. AU the 
curves pass through the point with 
co-ordinates x—1, y ~ I and 
through the origin. 


y 



In the case of the functions y — the curves approach 

closer and closer to the line parallel to the sc-axis and at a distance 1 above 
it. On the other hand, ail the curves must pass through the origin. Hence 
in the limit the curves approach the broken line consisting of the part of 
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fcii© 2 /-axis bet\yeen. the points y~0 and y — t a.iul of tiio parallel to 
the a;-axis y = 1. Moreover, it is clear that tlie two iioures are eloKely 
related, as one would expect from the fact that tho functions v/-y/a; 
are actually the inverse functions of the ??-th powers, Iroiri \s'hi(‘h we infer 
that each figure is transformed into the other on reiicetion in the line 
2 / = 



7. The Geometric Series. 

An example of a limit which is more or less familiar from chanentary 
mathematics is the geometric series 

1 + + ... + 


the number q is called the common ratio of tin' series, value of this 

sum may, as is well knowm, be expressed in tlu‘. form 



provided that o'=}= 1; we can derive this oxpn'ssion by innlt-iplying the 
sumby q and subtracting the equation thus obtained from the original 
equation, or we may verify the formula by division. 

The question now arises, what happens to the sinn when n iiuux'asca 
indefinitely? The answer is this: the sum has ;i definito limit if 
q lies betw^een —1 and +1> these end values Ix'ing exedudeti, and it is 
then true that 

8 = Hm 8 ^ ~ , 

71 -—> 00 1 q 

Tn order to verify this statement wo write tiui numbers 8 ^^ in t.Iu^ form 
1 q^ 

8 =z - - r= ----. 'VV'e have afreadv shown lha,t provided 

1 — gl — gl — O' • ^ 
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g' I < 1 the quantity q^, and with 


it ;-, tends to 0 as n increases; 

1 - q 


hence with the above assumption the number tends, as was stated, 

to the limit ;- as n increases. 

1 -q 


The passage to the limit lim qq^ . . . + 


1 


g. 


usually expressed by saying that when | | < 1 the geometric series can 

be extended to infinity and that the sum of the infinite geometric series 


is the expression -. 

1 q 

The sums of the finite geometric series are also called the partial 
sums of the infinite geometric series 1 -{- S' + • • (We must draw 

a sharp distinction between the sequence of numbers . . , , . . . 

and the geometric series.) 

The fact that the partial sums 8 ^ of the geometric series tend to the 


limit 8 = -as n increases may also be expressed by saying that the 

' ^ 1 


infinite geometric series 1 + g ... converges to the sum 8 ■ 

when I I <1. 


1-g 


8 . ^ 

We shall show that the sequence of numbers 

% = 1, a2 = V 2, Ug = '^3, .. ., % = . • o 

tends to 1 as 71 increases, i.e. that 

lim 1 * 

n—> 00 

Here we make use of a slight artifice. Instead of the sequence \/n 

we first consider the sequence = y/a^ — ^n — ^ n. When ?^ > 1 

the term is also greater than 1. We can therefore put = 1 -r 
where h^ is positive and depends on n. By inequality (1), p. 31, we 
therefore have 

V77 = = (1 + Kr ^ 1 + 


so that 




V 71 1 

n Vn 


We now have 


The right-hand side of this inequality obviously tends to 1, and therefore 
so does 
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9. == “h 1 — Me 

We assert that liin (V% + 1 V'/?-) == 0, 


To prove this we need only write the expression under discussion in the 

form _ 

_ , (V n 4- i - ^n) (-{- 1 + V ??.) _ I 

+1 - Vn--+ v; ^+1 -h V.; 


we see at once that this expression tends to 0 as n increases. 
ft 

10 . 

CL 

Let a be a number greater than 1. We assert tluit as n intu*eases the 
seq[uence of numbers ~ ^ tends to the limit 0 . 

As in the case of above we consider the sequence 
, V n 


We put Va == 1 + Here ^ > 0, since a and hence Vcc is greater than 1 . 
By inequality (1), p. 31, we have 

V'^ = (1 + liT > 1 + nh, 

- V9^ . V V 71 1 

so that Va^= -—- ^=- ;;—;-r ^ — 7 - “ 777" • 

(1 -|- hy^ 1 + nh 7ih hV 71 


Since is positive and the right-hand side of this e(j[uaiion teiuis to 0, 
we see that a„ must also tend to 0 . 


Examples 


-{-n— I 1 . , . 


1 . Prove that hm ——-== Find an N such tliat for n > N 

«_>c^ 3n^+l 3 

^^2 . j ___ 11 

the difference between —- and * is (a) icss than {b) less than 

+13 

i 0^0 0 » (^) than 10000 00 * 

2. Eind the limits of the following expressions as > go ; 
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(«) 

+ 3n + 1 

(b) 

W® + 7?l2 + 2 " 

(c) 

6n? + •2,71+1 

{d) 




ii? 


(e) 

A-l 

Q * 

Prove that lim = 

1. 


+ 3n. + 1 

•nfi + In^ + 2' 

4- ... 4- 

60# + + ... + 6j(, 


?2(^ 1 

4. Prove that lim — = 0. Find an N such that — <-whenever 

n>N. n->«2« 2^ 1000 

5. Find numbers N^, N^, such that: 

Tt 1 

(a) — < — for every n > N,; 

' ^ 2« 10 * 

7h 1 

(b) — < — for every n > N^; 

2 ” 100 

(c) ~ for every n > N^, 

2 ^ 1000 


6. Do the same thing for the sequence Vn+l — Vts. 

7. Prove that lim {Vn 1 ■— Vn) (Vn -j~ 

8. Prove that lim {^n 1 — '^n) — 0, 

n —>■ 00 

lO’^ 

9. Let =- (a) To what limit does converge? (h) Is the 

n\ 

sequence monotonic? (c) Is it monotonic from a certain n onwards? 

(d) Give an estimate of the difference between and the limit, (e) From 
what value of n onwards is this difference less than y^? 

10. Prove that lim —1 = 0. 

n —^ 00 7 h^ 


11. Prove that lim (\ -f ^ -f 

rt_^co n-^ n^J 2 


12. Prove that lim 

11 —> 'S 

13. Prove that lim 

« —< 

14 . ^^ Prove that 




+ —^— + •. • + 1 = 0. 

(n + 1)2 {2n)y 


(^+ / +•■■ + 

\Vn V?i+1 V 271^ 


U = 


* 


lim 


G.J- 


+ 


\ V 4- 1 Vn^ 2 


: 4" • • • "P 


V»2 + 


^ + nJ 


15. Prove that if a and b are positive, the sequence '{/a” + 6^ 
converges to a. Similarly, for any h fixed positive numbers Ug? • • •» 
prove that + • • • + converges, and find its limit. 
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16. Prove that the sequence V2, '\/2 V'2, v2 „ c, ^ con‘V<3rgeg. 
Pind its limit. 

17. '^' If v(?i) is the liuiuhcr of distiiiet prime faidurs of prove that 

lim ^=0. 

n—>00 Ti 

6. Further Discussion of the Concj<:pt of Liimit 

1. First Definition of Convergence. 

From the cases discussed in tlic last s(a‘.t!on we arc led to 
form the following general concept of limit: 

If an infinite sequence of numbers a,, a.o, a,.., . . . , a-^^, . . . is 
given and if there is a number I such that cvenj interval no matter 
how small, ma^'hed off about the point L contains all the points 
except for a finite member at most, we say that the ')lumber I is the 
limit of the sequence a^, ag, . . . , or that the sequence a,^, lu, . . . 
converges to 1; in symbols, lim a^—l. Here we (^.xpiwssly remark 

n —> CO 

that this includes the trivial case in whicli all tli(‘ iiiinib(M-s 
are equal to one another and hence also coincide with the limit. 

Instead of the above we may use the following equivalent 
statement: 

If any positive nu7nber e be assigned— no matter how small — 
a whole Clumber N = N(e) can be fownd such that from, the index 
N" onward (i.e, for n > ]Sr(e)) it is ahmys true that | a,,, — l\ 
< €. Of course it is as a rule true that tlie bouiui N{ci) will 
have to be chosen larger and ]arg(n' as smaller and smaller 
values of € are chosen; in other words, iY(e) will increase 
beyond all bounds as e tends to 0. 

It is important to remember that every convergent sequence 
is hounded] that is, to every sequence a^, a., a.^, . . . for wlii(*,h 
a Inmt I exists there corresp)onds a positive number ill, inde¬ 
pendent of n, such that for all the terms a„ of the secfiieiuKi the 
inequality | (X„ [ < ilf is valid. 

This theorem readily follows from our (hfinition. We choose 
€ equal to 1; then there is an index N suc.li that for ’U > jV it is 
true that [ — i | < I. Amongst the mnulxu's 

I % ^ I 5 1 % • 5 i I 

let A be the largest. We can then put M | ^ | + A d- 1. For 
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by tbe definition of A tbe inequality | — J j < + 1 cer¬ 

tainly holds for n = I, 2, . . . , iV, while for w > iV 

la„-H <1^A + 1. 

A sequence which does not converge is said to be divergent. 
If as n increases the numbers a„ increase beyond aH bounds 
we say that the sequence diverges to +<», and, as we have 
already done occasionally, we write hm = oo. Similarly, we 

n —^ 00 

write lim = — oo if as increases the numbers —increase 

GO 

beyond all bounds in the positive direction. But divergence 
may manifest itself in other ways, as, for example, in the case of 
the sequence % = — 1 , a 2 = +1, < 3 ^ 3 = — 1 , = + 1 ? • • • > 

whose terms swing to and fro between two different values.* 

In all the examples given above it has happened that 
the limit of the sequence considered is a known number. If 
the concept of limit yielded nothing more than the recognition 
that certain known numbers can be approximated to as closely 
as we like by certain sequences of other knovm numbers, we 
should have gained very little from it. The fruitfulness of the 
concept of limit in analysis rests essentially on the fact that 
limits of sequences of known numbers provide a means of dealing 
with other numbers which are not directly known or expressible. 

The whole of higher analysis consists of a succession of ex¬ 
amples of this fact, which will become steadily clearer to us in the 
following chapters. The representation of the irrational numbers 
as limits of rational numbers may be regarded as a first example. 
In this section we shall become acquainted with further ex¬ 
amples. Before we take up this subject, however, we shall 
make a few preliminary general remarks. 

2. Second (Intrinsic) Definition of Convergence. 

How can we tell that a given sequence of numbers ag, 
ttg, . . . , . . . converges to a limit, even when we do not know 

beforehand what that limit is? This important question is an¬ 
swered for us by Cauchy’s convergence test.^ 

* Another useful remark: the behaviour of a sequence as regards conver¬ 
gence is unaltered if we omit a finite number of the terms an. In what follows 
we shall frequently make use of this, speaking of the convergence or divergence 
of series in which the term a„ is undefined for a finite number of values of n. 

•f Sometimes referred to as the general ^trinci^le of convergence. 
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We say that a, sequence of nimibors 


^’23 * « • 3 ^/i5 • • « is 

intrinsically convergent if to every arbitrarily small ])os,itive 
number e there corresponds a number N — nsually de¬ 
pending on 6j such that \ a^ — a^ \ < e, tiiat n and m 

are both at least equal to N{€). Cauchy s convergence test can 

then be expressed as follows: 

Every intrinsically convergent sequence of immbcrs 'possesses 


a limit. 

The importance of Cauchy’s test lies in tiio fact that it allows 
us to speak of the limit of a sequence after consider ing tlui se¬ 
quence itself, without any fiuther information about the limit. 

The converse of Cauchy’s test is very easy to [irove. Ror 
if the sequence a^, a^, ... tends to the limit I, thoii by the 
definition of convergence we have 


M - «» I < g 


and 


I — a,,^ 


< 


€ 

5’ 


where e is a positive quantity as small as \vc |)lcius(^, provided 
only that m and n are both large cnougit; tlierelorc 

I = I ^n) I ^ M ! + M ~~ ! < ^. 

Since € can be chosen as small as we |.)lease, tliis iiu'riualiby ex¬ 
presses our statement. 

Cauchy’s test itself becomes intuitively obvious if we think 
of the numbers as represented on the number axis. 1tln'ii states 
that a sequence certainly has a limit if aftiu* a liisdaiii [loiet N 
all the terms of the sequence are restriet^Hl to an interval 
which can he made arbitrarily snia.ll by <;hoosing N large cuiough. 

In the appendix we shall sliow how Ca.uehy\s test can be 
proved by purely analytical methods. For tfu*. time being we 
accept it as a postulate. 


3. Monotonic Sectuences. 

The question whether a given sequence converges to a limit 
is particularly easy to answer wlieu tlu^. secjinmce is a socalled 
monotonic sequence] that is, if cither every numlier of l-lic. scijimnco 
is larger than the preceding number (monotonic inca-easing se¬ 
quence) or else every number is sma,l!cr than tlu^. pretusling 
number (monotonic decreasing sequence). We have tlie, following 
theorem: 
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Every monotonic increasing sequence whose terms are hounded 
above (that is, lie below a fixed number) possesses a limit; simi¬ 
larly, every monotonic decreasing sequence vjliose terms never fall 
below a certain fixed bound possesses a limit. For the present 
we shall regard these results as obvious, merely referring the 
student to the rigorous proof in the appendix (p. 61). A con¬ 
vergent monotonic increasing sequence must, of course, tend 
to a limit which is greater than any term of the sequence, while 
in the case of a convergent monotonic decreasing sequence the 
numbers tend to a limit which is smaller than any number of the 
sequence. Thus, for example, the numbers Ijn form a mono- 
tonic decreasing sequence with the limit 0, while the numbers 
1 — 1/n form a monotonic increasing sequence with the limit 1. 

In many cases it is convenient to replace the condition 
that a sequence shall increase monotonically by the weaker 
condition that the terms of the sequence shall never decrease; 
in other words, to allow successive terms of the sequence to 
be equal to one another. We then speak of a monotonic non¬ 
decreasing sequence, or of a monotonic increasing sequence in the 
wider sense. Our theorem on limits remains true for such 
sequences, and also for sequences which are monotonic non¬ 
increasing or monotonic decreasing in the wider sense. 

4, Operations with Limits. 

We conclude with a remark concerning calculations with 
limits. From the deJanition of limit it follows almost at once 
that we can perform the elementary operations of addition, 
multiplication, subtraction, and division according to the follow¬ 
ing rules: 

If Ory, Ug, ... is a sequence with the limit a and 6^, 62? • • • is 
a sequence with the limit h, then the sequence of numbers 
-f also has a limit, and 

lim Cn== a + b, 

^ CO 

The sequence of numbers c^ = ajbn likewise converges, and 

lim Cn — ah. 

00 

Similarly, the sequence e„ = a„ — 6„ converges, and 
Inn c„ = a — 6. 

W-^QO 
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We saj that a, sequence of numbers aQ, ... is 

intrinsically convergent if to every arbitrarily small positive 
number e there corresponds a number N = N{€), usually de¬ 
pending on 6, such that — a^\ <I e, provided that n and m 
are both at least equal to iV'(e). Cauchy's convergence test can 
then be expressed as follows: 

Every intrinsically convergent sequence of numbers possesses 
a limit. 

The importance of Cauchy’s test lies in the fact that it allows 
us to speak of the limit of a sequence after considering the se¬ 
quence itself, without any further information about the liinit. 

The converse of Cauchy’s test is very easy to prove. For 
if the sequence ag, ... tends to the limit Z, then by the 
deJSnition of convergence we have 

M — I < g M — «m I < ^> 

where e is a positive quantity as small as we please, provided 
only that m and n are both large enough; therefore 

I — a™ I = 1 (Z — fflm) — I ^ M — am I + M I < e. 

Since e can be chosen as small as we please, this inequality ex¬ 
presses our statement. 

Cauchy’s test itself becomes intuitively obvious if we thinic 
of the numbers as represented on the number axis. It then states 
that a sequence certainly has a liinit if after a certain point N 
aU the terms of the sequence are restricted to an interval 
which can be made arbitrarily small by choosing N largo enough. 

In the appendix we shall show how Cauchy’s test can be 
proved by purely anal 3 d}ical methods. For the time being we 
accept it as a postulate. 

3. Monotonic Sequences. 

The question whether a given sequence converges to a limit 
is particularly easy to answer when the scqiuinco is a so-called 
monotonic sequence] that is, if either every number of tlie sequence 
is larger than the preceding number (monotonic iiicn^asiiig se¬ 
quence) or else every number is smaller tban the preceding 
number (monotonic decreasing sequence). We have the following 
theorem: 
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Every monotonic increasing sequence vjJiose terms are bounded 
above {that is, lie below a fixed number) possesses a limit; simi¬ 
larly, every monotonic decreasing sequence whose terms never fall 
below a certain fixed hound possesses a limit. For the present 
we shall regard these results as obvious, merely referring the 
student to the rigorous proof in the appendix (p. 61). A con¬ 
vergent monotonic increasing sequence must, of course, tend 
to a limit which is greater than any term of the sequence, while 
in the case of a convergent monotonic decreasing sequence the 
numbers tend to a limit which is smaller than any number of the 
sequence. Thus, for example, the numbers l/n form a mono¬ 
tonic decreasing sequence with the limit 0, while the numbers 
1 — l/n form a monotonic increasing sequence with the limit 1. 

In many cases it is convenient to replace the condition 
that a sequence shall increase monotonically by the weaker 
condition that the terms of the sequence shall never decrease; 
in other words, to allow successive terms of the sequence to 
be equal to one another. We then speak of a monotonic non¬ 
decreasing sequence, or of a monotonic increasing sequence in the 
wider sense. Our theorem on limits remains true for such 
sequences, and also for sequences which are monotonic non¬ 
increasing or monotonic decreasing in the wider sense. 

4. Operations with Limits. 

We conclude with a remark concerning calculations with 
limits. From the dehnition of limit it follows almost at once 
that we can perform the elementary operations of addition, 
multiplication, subtraction, and division accordmg to the follow¬ 
ing rules: 

If ag, ... is a sequence with the limit a and > is 

a sequence with the limit h, then the sequence of numbers 
-|- b„ also has a limit, and 

lim c„ == a + 6. 

«—> GO 

The sequence of numbers c^ = likewise converges,, and 

lim c„ = ah. 

n—>00 

Similarly, the sequence — b^ converges, and 

lim Cn= a — b. 
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Provided tlie limit h diiiers from 0, tlie uimiLcrs c„ = ~ uiso 
converge, and have the limit ® 

lim c„=® 

«—>• 00 0 


In words: we can interchange the rational operations of calcu¬ 
lation with the process of forming the limit; that is, we obtain 
the same result whether we first perform a passage to the limit 
and then a rational operation or vice versa. 

For the proof of these simple rules it is siiflicient to give one 
example; using this for a model, the reader can establish the 
other statements for himself. We consider e.g. the multipli¬ 
cation of limits. The relations —> a and ~> b amount to 
the following: if we choose any positive number €, we need 
only take n greater than N, where N — N{e) is a sufiicicntly 
large number depending on €, in order to have both 

I a — I < € and | 6 — | < 


If we write ab — = b{a — a„) + a„(6 — b^) and recall that 

there is a positive bound M, independent of n, such that | < M, 

we obtain 

1 cib — ^ I 611 a — I + j 11 6 ~ I < (I 6 I + ill)6. 

Since the quantity (| 6 | + ilf) e can be made arbitrarily small 
by choosing e small enough, we see that the diflurence between 
ah and actually becomes as small as we please for all suffi¬ 
ciently large values of n, which is precisely the statement made 
in the equation 

ab = lim 

n—^oo 


By means of these rules many limits can be evaluated very easily; 
for example, we have 


lim 
« —^ 00 


n^-l 

^2 ^ _j_ 1 


lim 

n—^ CO 



1-f 


1 


= 1 , 


since in the second expression the passages to the limit in numerator and 
denominator can be made directly. 

Another simple and obvious rule is wodJi stating. If 
lim. = a and, lim b^j = b, and if in addition >> b^ for every n, 
then a ^ b. However, we are by no means entitled to expect 
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that in general a will be greater than b, as is shown by the 
case of the sequences == Ijn, b.^ = 1/2^, for which a = 0 = 6. 

5. The Miimber e. 

As a first example of the generation of a number, which can¬ 
not be stated in advance, as the limit of a sequence of known 
numbers, we consider the sums 

-S„=l + I+I + ... + I. 

We assert that as n increases these numbers tend to a definite 
limit. 

In order to prove the existence of the limit we observe that 
as n increases the numbers increase monotonically. For all 
values of n we also have 1 

1 — -i 

/S„^l + l + ^ + I + *'* +^1 = 1 +- Y < 3. 


The numbers therefore have the upper bound 3 and, being 
a monotonic increasing sequence, they possess a limit, which we 
denote by e: 

e = lim 

a—> 00 

Further, we assert that the number e defined as the above 
limit is also the limit of the sequence 




The proof is simple and at the same time an instructive 
example of operations with limits. According to the binomia] 
theorem, which we shall here assume. 


^"=('+ 0 ' 


1 , nin— 1 ) 1 , 

■ n - - - — +... 

n 2! 


n{n —l)(n—1 
nl n" 




n 


0- 
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From tiis we see at once (1) that T„ ^ 8n, and (2) that the 
TnS. also form a monotonic increasing sequence,* whence the 
existence of the limit lim T„ = T follows. In order to prove that 

n—>• 00 

T we observe that 

provided that m> n. If we now keep n fixed and let m hicrease 
beyond all bounds, we obtain on the left the number T and on 
the right the expression /S„, so that T ^ S^. We have thus estab- 
hshed the relationship 2'„, for every value of n. We 

can now let n increase, so that T„ tends to T; from the double 
inequality it follows that T = lim = e. This was the state¬ 
ment to be proved. «->■« 

We shall later (Chapter III, § 6, p. 172) reach this number e 
again from still another point of view. 


6. The Number 7t as a Limit. 

A limiting process which in essence goes back to classical 
antiquity (Archimedes) is that by which the number tt is defined. 
Geometrically it means the area of the circle of radius 1. We 
therefore accept the existence of this number tt as intuitive, 
regarding it as obvious that this area can be expressed by a 
(rational or irrational) number, which we then simply denote 
by TT. However, this definition is not of much help to us if we 
wish to calculate the number with any accuracy. We have then 
no choice but to represent the number by moans of a limR.iW 
process, namely, as the limit of a sequence of known and 
easily calculated numbers. Archimedes himself used this process 
in his method of exhaustions, where he steadily approximated 
to the cucle by means of regular polygons with an increasing 
number of sides fitting it more and more closely. If wo denote 
the area of the regular m-gon (polygon of m sides) inscribed in 


* We obtain T„+i from by replacing the factors 1-1/re, 1 - 2/re, ... 

by^he larger factors 1 - 1 - ... and finally adding a positive 
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the circle by/m, the area of the inscribed 2m-gon is given by the 
formula (proved by elementary geometry) 

12 ^ 1 -(!=)■ 

We now let m rim, not tluougli the sequence of all positive integers, 
but through the sequence of powers of 2, that is, m — 2^; in 
other words, we form those regular polygons whose vertices are 
obtained by repeated bisection of the circumference. The area 
of the circle is then given by the limit 

7 T == lim /2«. 

n—oo 

This representation of tt as a limit actually serves as a basis for numeri¬ 
cal computations; for, starting with the value = 2, we can calculate 
in order the terms of our sequence tending to tt. An estimate of the ac¬ 
curacy with which any term /a" represents tt can be obtained by construct¬ 
ing the lines touching the circle and parallel to the sides of the inscribed 
2”-gon. These lines form a circumscribed polygon similar to the inscribed 

2^-gon, and having dimensions greater in the ratio 1: cos Hence 

the*^area circumscribed polygon is given by ^ 



Since the area of the circumscribed polygon is evidently greater than that 
of the circle, we have 


A” 


< TT < = 



These are matters with which the reader will be more or less 
familiar. What we wish to point out here is that the calculation 
of areas by means of exhaustion by rectilinear figures whose 
areas can be calculated easily forms the basis for the concept of 
integral, which will be introduced in the next chapter (p. 76). 


Examples 

' 1.* (a) Replace the statement “the sequence is not absolutely 

bounded” by an equivalent statement not involving any form of the 
words “ bounded ” or “ unbounded ”. 

(6) Replace the statement “ the sequence is divergent ” by an 
equivalent statement not involving any form of the words “ convergent ” 
or “ divergent 
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2.'*^ Let a.j and be any two positive numbers, and let a, < I,et 
and 63 be dcbned by the cciuatioiis 

rio == a/ 

Similarly, let ag = V 


and in general = V CL.n^^n~-\’> 

Prove {a) that the sequence , converges, (b) that the sequence 

ho, , converges, (c) that the two scrjiieiices luivo the same limit. 
(This limit is called the arithmetic-geometric mea7b of and b^.) 

3. * Prove that if lim a,^ = tlion Ihn cr.^^ — wlaa'c cy,^^ is the arith- 

n —J>-oo n — 

metic mean (a^ -}- Ug -f ... + 

4. If lim show that the arithmetic means of the arithmetic 

n—^<a 

means cr„ tend towards 

5. Find the error involved in using = 1 + -- + ••• + i- as an 

1! 7ll 

approximation to e. Calculate e accurately to 5 decimal places. 

7. The Concept of Limit where the Variable 
IS Continuous 

Hitterto we have considered limits of sequences, tJiat is, of 
functions of an integral variable ii. The notion of limit, however, 
frequently occurs in connexion with the concepts of a coiitimioua 
variable x and of a function/(a;). 

We say that the value of the function f{x) tends to a limit 
Z as a; tends to or in symbols 

Z, 

if all values of the function/(a;) for wliicli x li('s neur enough to 
^ differ arbitrarily little from Z. Expressed uiorii ])recis{‘ly, the 
condition is as follows: 

If an arbitrarily small positive qiKuitUy € is assitj}ieil, we can 
mark off about ^ an interval | x — ^ | < S «o small that for evenj 
point X . in this intei'val different from ( itself the incxjuality 
\t{x)~^l \<e holds. 

Here we expressly exclude the equality of x and This is 




u. -I ^1 


b.- 


cto H“ hg 


^n-l "t" b-n-j 
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done purely for reasons of expediency, so as to have the definition 
in a form more convenient for application, e.g. in the case where 
the function/(a;) is undefined at the point although it is defined 
for all other points in a neighbourhood (p. 159) of 

If our function is defined or considered in a given interval 
only, e.g. Vl — in ~ 1 ^ x ^ 1, we shall restrict the 
values of x to this interval. Thus if ^ denotes an end-point 
of the interval, x is made to approach ^ by values on one side 
of ^ only (limit from the interior of the interval or one-sided 
limit). 

As an immediate consequence of this definition, we have the 
following fact: if lim /(x) == Z, and x^, x^, ajg,..., ... is a 

X —^ 

sequence of numbers all difierent from ^ but approaching | 
as a limit, then lim /(x^) == Z. 

w—> CO 

For let € be any positive number; we wish to show that for 
all values of n greater than a certain tiq the inequality 

I fM — l\<e 


holds. By definition, there exists a 8 > 0 such that whenever 
I a? — ^ I < 8 the inequality 

\fix) — l\ <6 

is true. Since x„ the relation | — ^ [ < S is satisfied 

for all sufficiently large values of n; and for such values it follows 
that I / (a7„) — ZI < e, as was to be proved. 


We shaU now attempt to clarify this abstract definition by means of 
simple examples. Let us first consider the function 


sma; 


defined for a; ={= 0. We state that 


, sin a; 
hm - 


= 1 . 


We cannot prove this statement simply by carrying out the passage to 
the limit in numerator and denominator separately, for the numerator 
and denominator vanish when a; = 0, and the symbol 0/0 has no meaning. 
We arrive at the proof in the following way. 
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From fig. 18 we find by comparing the areas of the triangles 0-4^ and 
OAO and the sector OAB that if 0 < x < tt 12 

sin X < X < tan x. 


From this it follows that if 0 < ] a? | < 7r/2, 

a; 1 

1 < — < -. 

sjn X cos X 


Hence the quotient 



lies between the 


From the result just proved it follows that 


numoers jl a-nu cos x. vv o i^aiow wiar cos x 
tends to 1 as x —> 0, and from this it follows 

that the quotient can differ only arbit¬ 

rarily little from 1, provided that x is near 
enough to 0. This is exactly what is meant by 
the equation which was to be proved. 


,. tan X 
nm -= 


sma; _ 1 

iim - lim -: 

X _ ^0 X x~—^0 COS X 


1, 


and also 


Iim 


1 - 


cos a; 


= 0. 


This last follows from the formula, valid for 0 < 

1 — cos X (1 — cos x) (1 + cos x) 

X x(l -{- cosx) 

sin a; 1 

=-.-. sin X. 

X 1 + cos a: 


2 ’ 

COS“ X 

x(l d- cos a*) 


As x~>0 the first factor on the right tends to 1, tlic second to ^ and the 
third to 0; the product therefore tends to 0, as was stated. 

From the same formula, dividing by x, we obtain 

1 — cosa: /sina;\^ 1 

x^ \ X / 1 cosx* 


whence 


lim 

a—>0 


1 — COS X 1 
^ "" 2* 


Finally, let us consider the function Vx% defined for all values of x. 
This function is never negative; it is equal to x for a; 0 and to — for 

* < 0. In other words, Vx" = | ® |. Consequently the fimotion Vx^Jx, 
which is defined for aU non-zero Tallies of x, has the value -|-1 when 

* > 0 and -1 when » < 0. It is therefore impossiblo for the limit 
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lim Va^/aJ to exist, since arbitrarily near to 0 we can find values of x 

X — 0 

for wMch the quotient is +1 and other values for which it is —1. 

In conoluding this discussion on limits in connexion with continuous 
variables we remark that it is of course possible to consider limiting pro¬ 
cesses in which the continuous variable x increases beyond all bounds. 
For example, the meaning of the equation 


1 + - 

Lltyi --= lim 


D — 1 


1 


1 


is clear without further discussion. It signifies that the function on the 
left differs arbitrarily little from 1, provided only that x is sufficiently large. 


In these examples we have proceeded as if operations with 
limits obeyed the same laws in the case of continuous variables 
as in the case of sequences. That this is actually true the reader 
can verify for himself; the proofs are essentially the same as for 
limits of sequences. 


Examples 

1 . Find the following limits, giving at each step the theorem on limits 
which justifies it: 

^ x^-h2x-l 

{c) lim 


(a) 


liii“ 3 x. 

x~->2 

(b) lim 4 x -f 3 - 

X—>8 


x~>. 1 2 x 2 
(d) hm 'v/5 4“ \/ 2x^, 


X—^2 


2 . Prove that 

a:” — 1 Bin a: ^ ^ ^ sui(a:2) 

(a) lim - - — n; (b) lim -^ — 1; (c) lim -== 0. 


^1 X- 


X — TT ““ X 


X 


3 , Find whether or not the following limits exist, and if they do exist 
find their values: 


,, Vl — a; Vl + a; ,, Vl + a:—Vl —* 

(a) lim -■; (&) hm -; (c) lim -. 

*-->0 X x->0 X x^O X 


8 . The Concept of Continuity 

1. Definitions. 

We have already illustrated the notion of continuity in § 2 
(p, 19) by means of examples. Now, with the help of the idea 
of a limit, we are in a position to make the concept of continuity 
precise. 

(K798) » 
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We ttouglit of the graph of a fonction which is continuous in an 
interval as a curve consisting of one unbroken piece; we also stated 
that the change in the function y must remain arbitrarily small 
provided only that the change of the independent variable x 
is restricted to a sufficiently small interval. This state of 
affairs is usually formulated as follows, with greater prolixity 
but increased precision. A. function f{^) is said to be contifiuous 
at the point i if it possesses the following property; at tlic point 
i the value of the function f(i) is approximated to within an 
arbitrary pre-assighed degree of accuracy e by all functional 

values/(x') for which x is 
near enough to In other 
words, / (x) is continuous 
at ^ if for every positive 
number c, no matter how 
small, there can be de¬ 
termined another positive 
number S ~ §(€) such 
that l/(x)-/(al <6 
(cf. fig. 19) for all points 
X for wliic],!. \ X — ^ I < S. 
Or again: the condition of continuity requires that for the 
point i the limit equation 

lim fix)=fiO 

X—^ i 

shall be true. The value of the function at tlie point f is the 
same as the limit of the functional values/(.r,,) for any arbitrary 
sequence Xn of numbers converging to 

It is important to observe that our condition involves two 
different things: (1) the existence of the limit lim f{x), and 

(2) the coincidence of this limit with /(^), the value of the 
function at the point 

Having now defined continuity of a function/(:r) at a point 
we proceed to state what we mean by the continuity of a 
function f(x) in an interval. This may be defined simply 
in the following way: the function f{x) is continuous in an 
interval if it is continuous at each point of tliat interval. 
Stated fully, this requires that if a positive number e be 
assigned, then for each point x of the interval there is a 
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positive number S, depending as a rule on and on x, sncli that 
\m~~~f{x)\<e if 

and X lies in the interval a^x^b. 

Closely related to this is another concept, that of uniform 
continuity. The function f{x) is uniformly continuous in the 
interval a^x^h if for every positive number e there is a 
corresponding positive number 8 such that for every pair of 
points X2 in the interval whose distance apart, | — ^^2 I? 

less than 8 the inequality |/(a^) ~~f{x.2) ] < e holds. This differs 
from the definition stated above in that the 8 in the definition 
of uniform continuity does not depend on x, but is equally effec¬ 
tive for all values of x —hence the name uniform continuity. 

It is quite obvious that a uniformly continuous function is 
necessarity continuous. Conversely, it can be shown that every 
function f{x) which is continuous in a closed interval a 
is also uniformly continuous. The proof of this we leave for the 
appendix (p. 64 ). Even though the reader may not desire to read 
the proof at present he will find it helpful to study the examples 
given at the beginning of Appendix I, § 2, No. 2 (p. 65 ). But 
until the student has worked through this proof he may assume 
that whenever a function is said to be continuous in a closed 
interval uniform continuity is meant. 

2. Points of Discontinuity. 

We can understand the concept of continuity better if we 
study its opposite, the concept of discontinuity. The simplest 
type of discontinuity occurs at those points at which the function 
makes a jump; that is, at which the function has a definite 
limit as x tends to the point from the right and a definite limit 
as X tends to the point from the left, but these two limits are 
different. Whether or how the function is defined at the point 
of discontinuity itself does not matter. 

For example, the function f{x) defined by the equations 

f(x) = 0 for > 1, f(x) = 1 ioT < I, f{x) — J for = 1 

has discontinuities at the points ^ = 1 and 5= —1. The limits on 
approaching these points from the right and from the left differ by 1, and 
the values of the function at these points agree with neither limit, but 
are equal to the arithmetic mean of the two limits. 
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It may be noted in passing that our function (;a.ii be represented, using 
the idea of a limit, by tlie expression 


/ (x) — iim 

n—>oo 


3 

1 + 0 ?" 


For, if a;® < 1, that is, if x lies in the interval -—1 < x <1, the numbers 
vdll have the limit 0, and tlie function will have tlie value 1. If, liow- 





o 

o 


0 

X 


Fig. 20 


eve \ x^ > 1, as n increases x^^ will increase beyond all bounds; our function 
will then have the value 0. Finally for = 1, that is, for a; = -fl and 
a; — 1, the value of the function is plainly (cf. fig. 20). 

Other curves with jumps are sketched in figs. 21a and 215; they 
represent functions having obvious discontinuities. 

In the case of discontinuities of this kind the limit from the right and 
the limit from the left both exist. We now pass on to iho consideration 
of discontinuities in which this is not the case. The most important of 
such discontinuities are the infinite discontinuities or wjhiities. These 



are discontinuities such as are exhibited by the fund,inns .1 jx or 1 jx^ at 
the point 5 = 0; as a; —> ^ the absolute value | f{x) | of the fuucdion in¬ 
creases beyond all bounds. In the case of IJx tlio fund,ion increases 
numerically beyond all bounds through positive a,nd i,brough nc£ra- 
tive values respectively as cc approaches the origin from the right and 
from^ the left. On the other hand, the function 1 jx^ lias for x = 0 an 
infinite discontinuity at which the value of the function becomes posi- 
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ti-yely infinite from both sides (of. fig. 6, p. 18, and fig. 12, p. 22). The 

fimotion y = -y shown in fig. 22, has infinite discontinuities both at 

x = I and at « = —1. 

Finally, we shall illustrate by an example another type of discon¬ 
tinuity in which no limit from the right or from the left exists. We con¬ 
sider the function , 


2/ = sm -5 




defined for all non-zero values of x. This function takes all values 



Fig. 32 .—Function with infinite 
discontinuities 



Fig. 23.—Oscillating function with 
discontinuity 


between — 1 and +1 when the number 1 Jx runs through the values from 
{2n — ^)7T to (2n -f J)??, no matter what value the integer n has. At the 
2 

points X = :- — — the function will have the value —1, at the points 

(4?i — 1)7T 

2 

gj ~ -it will have the value -f 1. From this we see that the func- 

(4n + 1)7T 

tion swings backwards and forwards more and more rapidly between the 
values +1 and — 1 as a; approaches nearer and nearer to the point a? == 0, 
and that in the immediate neighbourhood of the point a; = 0 an infinite 
number of such oscillations occur (cf. fig. 23). 

It is interesting to observe that in contrast to the above example the 
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ftmction arsin ijx (cf. fig. 24) remains continuous at the point 0 if 
we assign to it the value 0 at that point. TJiis continuity is due to the 
fact that as the origin is approached the factor x damps the oscillations of 
the sine. Yet in the neighbourhood of the origin the function y^x sin 1 [x 
does not change from monotonic increasing to monotonic dccrca,sing a 
finite number of times. On the contrary, it oscillates backwards and 
forwards an infinite number of times, the magnitude of these oscillations 
becoming as small as we please as the origin is approached. This example 
shows us that even the simple idea of continuity permits of all sorts of 

remarkable possibilities foreign to 
our naive intuitions. 

There is one important fact 
which mast be taken into 
consideration if we are to give 
our ideas greater precision. 
It may happen that at a certain 
point a function is not defined 
by the original as for 

example at tlie point .t = 0 ir 
the last two cxam]>lcs dis¬ 
cussed. AVe liave then the right 
to extend tlie definition of the 
fmiction by assigning to it any 
desired value at such a point. 
In the last example, liowever, 
we can cxt(md the definition 
m such a way that the function remains contimious at tliat 
point also, namely, by putting y = Q wlnm x ^ 0 . Tiiis can 

be done whenever the limits from the hvft a,nd ffoiu tlie right 
both exist and are equal to one aiiotlior; tlien we need only 
make the value of the function at the pioiut in question equal to 
these limits in order to make the function continuous tlie re. In 
the case of the function y = sinl/x this is not possible. 

3. Theorems on Continuous Functions. 

In conclusion we quote the following irnporta-nt general 
theorems, whose proofs follow immcdiatiily from th<‘. nnuarks on 
operations with limits (p. 41 ): 

The sum, difference, and product of tivo (mUinnous ffiuimis are 
themselves continuous. The quotient of two continuous functions is 
continuous at every point at which the denominator docs not vanish 



Fig. 24*—Continuous oscillating function 
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In particular, it follows that all polynomials and all rational 
functions are continuous except at the points where the denomi¬ 
nator vanishes. The fact that the other elementary functions, 
such as the trigonometric functions, are continuous will follow 
naturally from later considerations (cf. pp. 69, 97). 


1. Prove that 


2. Prove that 

sin (x — a) 


Exaiviples 
. . 1 


lim 


X 


^0 sin a; 


(a) lim 




= 0 . 


aj-fcosa; 

(b) lim -= ii 


a:H- 1 


(c) lim cos 1/a: =1. 

Z—^OO 


3. (a) Let f(x) be defined by the equation y = 6a:. Find a S, depend¬ 
ing on 5, so small that | f{x) —• /(5) | < £ whenever | a: — 5 1 < where 
(1) s = (2) s — (^) ^ ~ TThTo* 


Do the same for 


(b) f{x) = a;2 — 2a:; 

(c) f{x) = 3a:^ + — 7; 

{d) fix) = Va:, a: ^ 0; 
(e) fix) = 


4. ia) Let fix) — 6a: in the interval 0 ^ a: ^ 10. Find a S so small 
that I fiXi) — fixf) I < e whenever \x-^ — x^ \ <8, where (1) z = 

(2) e is arbitrary, > 0. 

Do the same for (&) fix) = a:^ — 2a;, — 1 ^ a: ^ 1; 

(c) fix) = 3a;4 -{- a:2 - 7, 2 ^ a: ^ 4; 
id) fix) — Vx, 0 ^x ^4; 

(e) fix) = Va:2, >_2 ^ a; ^ 2. 


6. Determine which of the following functions are continuous. For 
those which are discontinuous, find the points of discontinuity. 


(a) sin a:. 

(b) a:sm"(a:2). 

(c) -sma:» 

X 

sin a: 


(e) ^ + ^^ + .1 
a;^ — 6a: + 8 

(f) ^ + 3a; + 7 

a?-6x+9 


a:® + 3a; + 
a:^ — 6a; -j- 10 


ih) tana:. 



sma: 
ij) cotx. 



cos a; 


(Z) XGOtX* 

(m) (tt — x) tanas. 
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Appendix I to Chapter I 

Preliminary Remarks 

In Greek mathematics we find an extensive working-oiit of 
the principle that all theorems are to bo proved in a logically 
coherent way by reducing them to a system of axioms, as few 
in number as possible and not themselves to be proved. This 
axiomatic method of presentation^ winch at the same time served 
as a test for the accuracy of the investigation, was at the be¬ 
ginning of the modern era regarded as a model for other branches 
of knowledge. For example, in philosophy such men as Descartes 
and Spinoza believed that they had made their investigations 
more convincing by presenting them axiomatical ly, or, as they 
called it, geometrically 

But it was a different matter with modern mathematics, 
which began to develop at about the same time a.s tlic now pliilo- 
sophy. In mathematics the principle of reduction of the material 
to axioms was frequently abandoned. Intuitive evidence in 
each separate case became a favourite method of proof. Even 
in the case of scientists of the first rank we find operations with 
the new concepts based chiefly on a feeling for tlic right result 
and not always free from mystical associations—particularly 
in the case of the ominous '' infinitely sniail quantities ” or 
'' infinitesimals Blind faith in the omnipotemee of the new 
methods carried the investigator away along patlis which he 
could never have travelled if subject to the limita,tions of complete 
rigour. It is no wonder that only the mm instinct of a great 
master could guard against gross eiTors. 

It is fortunate that this was so, and that the critical counter¬ 
currents which sprang up in the eighteenth c<mtury and rose 
to their full strength in the nineteenth century di<i not come 
in time to check the development of modern matlicraatics, but 
only in time to establish and extend its results. But the need 
for critical investigation and consolidation of the advances 
made gradually increased to such an extent that its satisfaction 
is rightly regarded as one of the most important mathematical 
achievements of the nineteenth century. 
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In tlie difierential and integral calculus tlie critical work of 
Caucliy is particularly important. By formulating the funda¬ 
mental concepts in a clear and satisfactory way, Cauchy in many 
directions rounded off the work, begun in the eighteenth century, 
of presenting higher analysis in an intelligible manner, free from 
the vagueness due to the use of in&ntesiinals. 

The principal thing which remained to be done was to re¬ 
place intuitive considerations in proofs and discussions by con¬ 
siderations of pure analysis, depending only on numbers and on 
the operations which can be performed with numbers—as we 
say, to '' arithmetize ” analysis. As a matter of fact, the criti¬ 
cally-trained mind feels there is something unsatisfactory about 
appeals to intuition in proofs in analysis. We need not go 
into the question of the accuracy or inaccuracy of intuition or 
of the existence of a pure a priori intuition in Kant’s sense 
in order to recognize that naive intuitive thinking includes much 
vagueness which hinders the approach to completely rigorous proofs 
in analysis. In the following chapters this will strike us more 
and more clearly. Even here we may mention, for example, that 
the concept of a continuous curve is very difficult to grasp in¬ 
tuitively. A continuous curve need not by any means possess a 
definite direction at every point. In fact, there actually exist 
continuous curves which at no point possess a direction, and 
continuous curves to which no length can be assigned. In 
the face of such facts, even the beginner will admit the need for 
arithmetizing analysis.'^ 

Yet we must not allow ourselves to forget that a century 
of brilliant and fruitful development of mathematics was possible 
before these requirements were fulfilled. In spite of all its 
defects intuition still remains the most important driving force 
for mathematical discovery, and intuition alone can bridge the 
gap between theory and application. 

We shall now follow Bolzano and Weierstrass in developing 
those hnes of thought which yield the rigorous and complete 
proofs of the theorems which we formulated by intuitive means 
in the first chapter. 


Eigorous mathematioal concepts are always very higMy ideaKzed forms 
of tU© ideas which, arise intuitively. Hence it is absolutely impossible to dispose 
of problems relating to the ultimate foundations of mathematics by appealing 
to naive intuition. 

(E798) 3* 
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1. The Principle op the Point op Accumulation and its 
Applications 

1. The Principle of the Point of Accumulation. 

In the rigorous discussion of the fundamentals of analysis the 
leading part is played by Weierstrass’s ^orinciple of the 'point of 
accumulation. From the intuitive point of view this principle is 
merely the statement of a triviality; but just because it 
summarizes a state of affairs which occurs frequently it is as 
useful as small change is in daily life. The principle is as follows: 

If infinitely many numbers are given in a finite interval, these 
numbers possess at least one point of accumulation; that is, there is 
at least one point ^ such that in every interval, no matter hoiv small, 
about the point ^ there lie infinitely many of the given numbers. 

In order to prove the principle of the point of accumuJation 
arithmetically, we assume to begin with that the given interval is 
the interval from 0 to L We now divide this into ten equal parts 
by means of the points OT, 0*2, . . . , 0*9. At least one of these 
sub-intervals must contain infinitely many points. Let us sup¬ 
pose that the interval beginning with the number is that 
interval (or one of those intervals if there arc several). We now 
subdivide this interval into ten parts by means of the points of 
division O-ajl, Q-aj2, . . Again, it is true that at least one 

of these sub-intervals must contain infinitely many points; let 
it be the sub-interval beginning with the number We 

again subdivide into ten parts—notice tliat one of these paits 
must contain infinitely many points—and continue the process. 
We thus arrive at a sequence of digits, a^, , each having 

one of the values 0, 1, 2, . . . , 9. We now consider the decimal 

^ .... 

It is clear that this is a point of accumulation of our set of num¬ 
bers. For every interval, no matter how small, in whose interior 
the point i lies, contains the sub-intervals of our system of sub¬ 
division from a certain degree of fineness onward, and these 
sub-intervals contain infinitely many numbers of the S(;t. 

If the interval under consideration, instead of being the interval from 
0 to 1, is, say, the interval from a to a h, nothing essential in the above 
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argument is cbartged. The point of accumulation is then represented 
by a number of the form 

a -f- h X O - a ^^ a ^ a ^ «,« a 


2. Limits of Sequences. 

The considerations above throw new light upon the concept 
of the limit of an infinite sequence of numbers a 2 , ao, . . , , 

. . . . We iii'st consider the exceptional case in which 
infinitely many numbers of the sequence are equal to one 
another, and extend onr definition by applying the name 
point of accumulation ’’ to this point (or these points) also. 
If there are infinitely many different numbers in the sequence, 
and if we assume that the numbers of this sequence are 
bounded i.e. that there is a number M such that the in¬ 
equality \an \ <. M holds for all values of n, the numbers of 
the sequence form an infinite set of numbers in a finite interval, 
since they all lie between — M and M, They must, therefore, 
possess at least one point of accumulation (^). If there is only 
one point of accumulation, it is easy to show that the sequence 
converges, and that its limit is the number f. For let us mark 
off any small interval about the point If infinitely many 
points of the sequence were outside this interval, they would 
have a limit point other than contrary to hypothesis. Hence 
only a finite number of the numbers of the sequence are exterior 
to the interval, and thus by definition the sequence approaches 
If, on the other hand, there are several pomts of accumulation, the 
sequence apjoroaches no limit. The existence of a limit and the 
uniqueness of the point of accumulation of a bounded sequence 
of numbers are therefore equivalent ideas. 

The case of the non-existence of a limit is to be regarded as the rule 
rather than the exception. For example, the sequence with tbe terms 
^ 2 ^ = 1 In, a^n-i "1 — 1 = 1, 2,...) has the two points of accumu¬ 

lation 0 and 1. 

The aggregate of the positive rational numbers may be re¬ 
garded as a sequence of numbers, in which the ordering by magni- 
iTude is, of course, completely destroyed. We arrive most easily 
at such an arrangement in a sequence if we first write down the 
rational numbers as shown on p, 60 and then run through this 
array as shown by the arrows, disregarding those numbers which 
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hsbve already been encountered (such as 2/4). The system of 
rational numbers obviously has all ratiotial and irrational 
points as points of accumulation. It therefore forms a simple 
example of a sequence with an infinite number of points of 
accumulation. 

By means of the concept of convergence we can state the 
principle of the poinb of accumulation in a remarkable form 

which is often convenient 
for applications. 

Fto77i evei'y bounded 
infmite set of ^lumbers it 

is 'possible to choose an 

infmite sequence a^, ag, 
a 3 , . . . which converges to 
a definite liniit Foi 
tills purpose we have 
only to talve a point of 
accumulation | of the 
given set of numbers, then to select a number of the set 
whose distance from ^ is less than 1/10, then a second number 
of the set whose distance from ^ is less than 1/100, then a 
third nnmber whose distance from ^ is less tlum 1/1000, 

and so on. We see at once that this sequence actually con¬ 

verges to the limit 

3. Proof of Cauchy’s Convergence Test. 

Let us now return to convergent sequences, i.e. to bounded 
sequences with only one point of accumulation. Cauchy’s con¬ 
vergence test, stated in § 6 (p. 40), now reduces almost to a 
triviality. Tor let us assume that | | is arbitrarily small 

when m and n are suf&ciently large. Then tlie numbers all 
lie in a finite interval, and therefore possess at least one point 
of accumulation If now there were a second point of accumu¬ 
lation 7], the distance of this point from ^ would be t^I = a, 
a positive quantity. Within an arbitrarily small distance from 
say within a distance less than a/3 from there must be infinitely 
many numbers a^, and hence, in particular, infinitely many 
numbers for which n> N, however large N is chosen. Simi¬ 
larly, within an arbitrarily small distance from the point p, say 
within a distance less than a/3 from tj, there are infinitely many 
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numbers of the sequence; in particular, infinitely many 
numbers for which m> N. For these values and 
it is true that \a^ — | > a/3, and this relation is incom¬ 

patible with the hypothesis that for sufificiently large values 
of N the difference | j is arbitrarily small provided that 

n and m are both greater than N. Consequently there are not 
two distinct points of accumulation, and Cauchy’s test is 
proved. 

4. The Existence of Limits of Bounded Monotonie Sequences. 

It is equally easy to see that a hounded monotonic increasing 
or monotonic decreasing sequence of numbers must possess a limit. 
For suppose that the sequence is monotonic increasing, and let 
I be a point of accumulation of the sequence; such a point 
of accumulation must certainly exist. Then | must be greater 
than any number of the sequence. For if a number ai of the 
sequence were equal to or greater than every number 
for which ^^ > Z -f- 1 would satisfy the inequality 
> Uj ^ Hence all numbers of the sequence, except the first 
(Z + 1 ) at most, would lie outside the interval of length 
2(aM.i — i) whose mid-point is at the point This, however, 
contradicts the assumption that | is a point of accumulation. 
Hence no numbers of the sequence, and a fortiori no points of 
accumulation, lie above So if another point of accumulation 
7] exists we must have 77 < ^. But if we repeat the above 
argument with 77 in place of ^ we obtain ^ < 7 ^, which is a 
contradiction. Hence only one point of accumulation can exist, 
and the convergence is proved. An argument exactly analogous 
to this of course applies to monotonic decreasing sequences. 

As on p. 41, we can extend our statements about monotonio sequences 
by including the limiting case in which successive numbers of the sequence 
are equal to one another. It is in this case better to speak of monotonie 
non-decreasing and monotonie non-increasing sequences respectively. 
The theorem about the existence of a limit remains valid for such 
sequences. 

5. Upper and Lower Points of Accumulation; Upper and Lower 

Bounds of a Set of Numbers. 

In the construction on p. 58 which led us to a point of 
accumulation ^ we had at each step to make the choice of a sub- 
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interval containing infinitely many points of the set. Had we 
always chosen the last sub-interval which contained an infinite 
number of points, we should have been led to a certain defiiiite 
point of accumulation This point of ‘wocumulation ^ is called 
the uf'per 'point of accumulation or upj)cr li mit o f the set of nuna- 
bers, and is designated by the abbreviation lim. It is that point 
of accumulation of the sequence which lies fartliest to the right; 
i.e. it is quite possible that an infinite number of points of the 
sequence lie above but no matter how small the positive 
number € may be, there are not an infinite number above ^ + e. 

If, in the construction on p. 58 , we ]in.d always chosen the 
first of the intervals containing an infinite number of points of the 
set, we should again have arrived,at a certain defiiiite point of 
accumulation a. This point a is called tlie lowc 7 ' point of 
accumulation or lower limit of the set, and is denoted by lim. 
There may be infinitely many numbers of the set below a, but 
no matter how small the positive numlier 6 may be there are 
only a finite number below a — €. The proofs of these facts 
can be left to the reader. 

Neither the upper limit nor tlie lower limit a need belong 
to the set. For example, for the set of numbers a2„ == 1/n, 
^2w-i == 2 — l/?^ these limits are respectively a = 0 and jS = 2, 
but the numbers 0 and 2 do not themselves occur in tlie set. 

In this example there is no number of tlie set above ^ ™ 2 . 
In this case we say that ^ = 2 is also the iqipcu* bound d/ of the 
set, according to the following definition: M. is called the least 
upper bound, or simply the upper bound, of a sid; of numbers 
if (1) there is no number of the set greater tluui i/, but (2) 
for every positive number € there is a number of the set greater 
than M — e. The upper bound may coiu(*.idc with the upper 
limit, as the above example shows. Tut tlie se,t 1 -p 1/n 
(n = 1, 2, . . .) shows that this is not necessarily the case. Here 
M —2 and jS == 1. 

Every bounded set of numbers has a least upper bound. For 
let P be the upper limit of the set. Eitlier thcr(‘, a,re no numbers 
of the set greater than p, or there are such numl)iu*s. In the first 
case p is the least upper bound, since no numixuvs a,r<i above jS 
and there are numbers arbitrarily close to below it. In the 
second case let a be a number of the set greater than jS. There 
are only a finite number of numbers of the set equal to or greater 
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than a, since otherwise there would be an accumulation point 
above jd, which is impossible. We therefore need only choose 
the greatest of these numbers; it will be the upper bound of 
the set. 

We see that in any case M ^ jS, and we recognize the 
following fact: 

If the uf'per bound of the set does not coincide with the upper 
limit, it must belong to the set, and is an “ isolated ” point of the 
set. 

Corresponding statements hold for the lower bound m; it is 
always equal to or less than a, and if m and a do not coincide, m 
belongs to the set and is an isolated point of the set. 


2. Theorems on Continuous Functions 

1. Greatest and Least Values of Continuous Functions. 

A bounded infinite set of numbers must possess a least upper 
bound M and a greatest lower bound m. But, as we have seen, 
these numbers M and m do not necessarily belong to the set; 
as we say, the set does not necessarily have a greatest or a 
least value. 

In view of this fact the following theorem on continuous 
functions is by no means so obvious as it appears to simple 
intuition: 

Every function f(x) which is continuous in a closed interval 
a ^ X ^ b assumes a greatest value at least once and a least value 
at least once, or, as we say, it possesses a greatest and a least value. 

This may easily be proved in the following way. The values 
assumed by the continuous function f(x) in the interval 
a-^x^b form a bounded set of numbers and therefore possess 
a least upper bound M. For otherwise a sequence of numbers 
j our interval would exist for which f{if) 

increases beyond all bounds. This sequence would have at 
least one point of accumulation | in the interval. Then arbi¬ 
trarily near to ^ there would always be numbers of our 
sequence for which the expression \f{i) — f(in)\ exceeds 1 
(and in fact is arbitrarily large): that is, the function would be 
discontinuous at the point Thus a least upper bound M 
exists and hence either there is a point | such that /(|) = M, 
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which would prove the statement, or there is a sequence of 
numbers aq, ajg, . . ., a:„, . . . in the interval for which 

n—><x) 

According to the principle of the point of accumulation as formu¬ 
lated on p. 60 we can select a sub-sequence of the numbers x 
which converges to a limit Let us call this sub-sequence 
it, ■■■> in, ■■■, so that 

lim 

n—^co 

It is then certain that 

lim/(^„) = M. 

«—^00 

On the other hand, the function has been assumed continuous 
in the interval, and hence, in particular, at so that 

Hence /(|) == M, The value M is therefore assumed by the 
function at a definite point i in the interior or on the boundary 
of the interval, as was .stated. An exactly similar discussion 
applies to the least value. 

The theorem about the greatest and least values of con¬ 
tinuous functions does not remain true in general unless we 
^^^®®sly assume the interval to be closed, that is, unless we 
make the hypothesis of continuity refer to the end-points also. 
For example, the function y = Ijx is continuous in the open 
interval 0 < a; <00 . It has, however, no greatest value, but 
has arbitrarily large values near a; = 0. Similarly, it has no 
least value, but becomes arbitrarily near 0 for sufficiently large 
values of x, without ever assuming the value 0. 

2. The Uniformity of Continuity. 

As we have already seen (cf. p. 64 ), and as we shall further 
see, the continuity of a function f{x) in a closed interval 
a ^ X leaves room for a variety of possibilities which do 
not suggest themselves intuitively. For this reason we shall 
give logicaUy rigorous proofo of certain consequences of the idea 
of continuity which from a naive point of view seem quite 
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obvious. The definition of continuity simply states that from the 
relation lima;.„=^ the relation lim/(a:„) =/(|^) follows. We 

n —> 00 n —> 00 

can also express this in the following way: for each point ^ 
there corresponds to every e > 0 a number 8 > 0 such that 
\f{x) —/(I) I < e whenever | a; — ^ | < 8 , provided that all the 
numbers x considered lie in the interval a^x^b. 

For example, in the case of the function y — cx (where c = 4 = 0) such a 
number § is given by the relation S = s/| c [. For the function i/ = we 
can find such a number in the following way. We assume that a = 0 
and 6=1, and ask ourselves how near to 5 the number x must lie in order 
that the expression \ may be less than e. For this purpose we 

write \ — 5“ | = 1 ? I I ^ 5 I ^ I ^ ~ 5 | (1 + 5)* If, therefore, 

we choose S ^ s/(l + 5) we can be sure that \x^ — < e. We see in 

this example that the number S foimd in this way depends not only on s, 
but also on the point of the interval at which we are investigating the 
continuity of the function. But if we give up the attempt to make the 
best possible choice of S for each 5, we can eliminate this dependence of 
8 on Por we need only replace ^ on the right by the number 1, thus 
obtaining for S the expression e/2, which is smaller than the previous 
expression for S but serves equally well for all points ?• 


The question now arises whether something similar does not 
hold for every function which is continuous in a closed interval. 
That is, we inquire whether it may not be possible to determine 
for each e a S = 8 (€) depending on e only and not on such that 
the inequality 

\f{x)-m\<e 

is true, provided \ x — f | < §? for all values of $ at the same 
time (or, better expressed, uniformly with respect to ^). As a 
matter of fact, this is possible merely as a consequence of the 
general definition of continuity, without any additional hyp)o- 
theses. This fact, which first attracted attention late in the 
nineteenth century, is called the theorem of the uniform continuity 
of continuous functions. 

We shall prove the theorem indirectly. That is, we shall 
show that the assumption that a function f[x) exists which in a 
closed interval is continuous and yet not uniformly 

continuous leads us to a contradiction. Uniform continuity 
means that if we wish to make the difference \f{u) —f{v) | less 
than an arbitrarily chosen positive number €, the numbers u 
and V being chosen in the closed interval a we need 
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only choose m and v near enough to one another, namely, at a 
distance apart less than S = §(e); it is immaterial ivliere in the 
interval the pair of numbers u, v is chosen. Now, if/(a:;) were not 
uniformly continuous, there would exist a positive (perhaps very 
small) number a with the following property: to every number 
of an arbitrary sequence 8i, 83. * • • positive numbers tending 
to zero there corresponds a pair of values of the interval 

for which \ i f ('^w) /(^n) I ^ Accord’ 

ing to the principle of the point of accumulation the numbers 
must have a point of accumulation and so the numbers 
must have the same point of accumulation. If we mark ofE aa 
arbitrarily small interval | a; — f | < 8 about this point 
an infinite number of the pairs will lie in this interval. 

But this contradicts the assumed continuity of f (a;) at the point 

for that requires, by Cauchy’s convergence test, that for 
points Xi and near enough to ^ 

The uniformity of the continuity is thus proved. 

In our proof we have made essential use of the fact that the 
interval is closed,^^ In fact, the theorem of the uniformity of 
continuity does not hold for intervals which are not closed. 

For example, the function IJx is continuous in the half-open interval 
0 < a; ^ 1 , but it is not uniformly continuous. For no matter how small 
the length S (< 1) of an interval is chosen, the function will take values 
diSering by any fixed number, say 1 , in the interval, if only the interval 
lies near enough to the origin, say S /2 ^ a; ^ 3 S/ 2 . The non-uniformity 
of continuity is of course due to the fact that in the closed interval 
0 ^ a; ^ 1 the function possesses a discontinuity at the origin. If 
we had considered the example y ^ x- in the whole (open) interval 

_00 < a: < 00 instead of in a closed interval, it would not have been 

uniformly continuous. 

3. The Intermediate Value Theorem. 

Another theorem which constantly recurs in analysis is the 
following: 

A function f(x), continuous in a closed interval a ^ x ^ b, 
which is negative for x = a and positive for x == b, {or conversely)^ 
assumes the value 0 at least once in the interval. 


^ Otherwise the point of accumulation ^ need not belong to the intovel. 
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Geometrically this theorem is trivial, since it merely states 
that a curve which begins below the a;-axis and ends above it 
must cut the axis somewhere in between. Anal3d;ically the 
theorem is very easily proved. In the interval there are an 
infinite number of points for which f{x) < 0; on account of the 
continuity of the function, in fact, this is true for a whole interval 
beginning at the point a. The set consisting of those points x 
for which f{x) < 0 has a least upper bound which is greater 
than a. Since in every neighbourhood of ^ there are points x 
for which/(a:) < 0, we must have/(^) ^ 0 (whence in particular 
^=j= 6). It is impossible, however, that /(^) < 0 , for then/(x) 
would be negative in a sufficiently small neighbourhood of |, 
including values x greater than in contradiction to the hypo¬ 
thesis that ^ is the upper bound of the values x for which/(cc) < 0. 
Therefore/(^) = 0 , and our assertion is proved. 

A slight generalization of our theorem is: 

If we assume that f(a) = a and f(b) = and if fx is any value 
between a and j8, the contimious function f(x) assumes the value /x 
at least once in the interval. For the continuous function 

=/(^) — M 

will have different signs at the two ends of the interval, and will 
therefore assume the value 0 somewhere in the interval. 

4. The Inverse of a Continuous Monotonic Function. 

If the continuous function y ~f{x) is monotonic in the 
interval a ^ x ^ b, it will assume each value (jl between/(a) and 
f{b) once and only once; hence if y describes the closed interval 
between the values a=f{a) and ~f(b), to each value of y 
there will correspond exactly one value of x. We can therefore 
thinJv of a; as a single-valued function of y in this interval; that 
is, the function y=f{x) has a unique inverse. We assert that 
this inverse function x = (l>{y) is also a continuous monotonic 
function of y, as y varies within the interval between a and 

The monotonic character of the inverse function x = ^{y) 
is obvious. In order to prove its continuity we observe that 
from the monotonic character of f{x) it follows that 

1/(^2) —/(^) 1 = 12/2 - 2/11 > 0, 
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provided tKat and are distinct numbers of tlie interval. 
If A is a positive number less than b — a, the function 

\f{x+h)^f{x)\ 

is continuous in the closed interval a ^ x ^ h h. At a point ^ 
it therefore has a least value \f{i + ^0 “-/(^") I = which 
by our preceding remark is not zero.'**' From this \vc conclude that 
if and x^ are two points in the interval for which j | ^ k, 

then \f{Xi,)—f{x2) \ ^ u(A). But this implies the continuity of 
the inverse function. For if 1 “ 2/2 1 below tlic positive 

number a{h), then we must have \xj^ — x^l < h and hence if 
a positive number € is given, we need only choose S equal to 
a(€) in order to ensiue that for all values y for whieli | 2 /i — 2 /1 < 8 
it is also true that | ^(2/1) — ^(2/) 1 < 

We have therefore established the following theorem: If the 
function y = f(x) is continuous and monotonic in Uie interval 
a ^ X ^ b, and f(a) = a, f(b) = j8, then it has a single-valued 
inverse function x = f{y), a ^ y ^ j 8 , and this inverse function 
is also continuous and monotonic. 

5. Further Theorems on Continuous Functions. 

We leave it to the reader to prove the following almost trivial 
fact: a continuous function of a continuous function is itself 
continuous. That is, if f{x) is a function continuous in the interval 
a ^ cc ^ 6 , and its functional values lie in the interval 
a ^ ^ ^ ^8, and if in addition f{<f)) is a continuous function of 
^ in this last interval, then/(</j(a;)) is a continuous function of 
X in the interval a^x^b. (Theorem of the continuity of 
functions of continuous functions.) 

It has already been mentioned on p. 54 that llte sum, differ¬ 
ence, and 'product of continuous functions are themselves continuous, 
and that the quotient of continuous functions is continuous, pro¬ 
vided that the denominator remains different from zef'o, 

3. Some Eemauks on the Elementaby Functions 

In Chapter I we tacitly assumed that the ehunontary func¬ 
tions are continuous. The proof of this is very simple. First, 

♦ On account of the continuity of f{x), a{h) itself of coufso tends to 0 as 
does. 
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the function fix) == x is continuous; therefore x,x is 
continuous, being the product of two continuous functions, and 
every power of x is likewise continuous. Thus every polynomial 
is continuous, being the sum of continuous functions. Every 
rational fractional function, being a quotient of continuous 
functions, is lilvewise continuous in every interval in which the 
denominator does not vanish. 

The function x'^ is continuous and monotonic. Hence the 
^^-th root, being the inverse function of the ?i-th power, is con¬ 
tinuous. By the theorem of the continuity of functions of con¬ 
tinuous functions, the ^-th root of a rational function is con¬ 
tinuous (except where the denominator vanishes). 

The continuity of the trigonometric functions, with which 
the reader is familiar from elementary mathematics, could now 
readily be proved, using the concepts developed above. The 
discussion is not given here, since in Chapter II, § 3 (p. 97 ), 
this continuity will be seen to follow naturally as a consequence 
of differentiability. 

We shall merely make a few remarks about the definition 
and continuity of the exponential function a®, the general power 
function x^, and the logarithm. We assume, as in § 3 , pp. 25 - 26 , 
that a is a positive number, say greater than 1, and if r = plq 
is a positive rational number (p and q being integers) we take 
as meaning the positive number whose ^-th power is 
a'P. If a is any irrational number and r^, rg, . . . , . . . is a 

sequence of rational numbers approaching a, we assert that 
lim exists; we then call this limit 

tn " ^ oo 

In order to prove the existence of this limit, by Cauchy’s 
test we need only show that ] | is arbitrarily small, 

provided that n and m are sufficiently large. We suppose for 
example that i-^- = §3 where § > 0. Then 

a'f'n — a‘^m = a'^m (a^ — 1), 


Since remains bounded, we need only show that 

I - 11 = - 1 

is arbitrarily small when the values of n and m are sufficiently 
large. But S is a rational number, and certainly may be made 
as small as wc please provided the values of n and m are suffi- 
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ciently large. Hence if I is an arbitrarily large positive inteo-er 
8<i/? if n and m are large enongli. Now tlie rolationg 
S < 1/Z and a > 1 give * 

1 < < a}'\ 

and since tends to 1 as Z increases (cf. p. 31) our assertion 
follows immediately. 

It may be left to the reader to show that the function 
extended to irrational values in this way is also continuous 
everywhere, and, moreover, that it is a monotoiiic function. Ror 
negative values of x this function is naturally defined by the 
equation 



As X runs from — oo to +oo, a® takes all values between 0 and 
+ C 0 . Consequently it possesses a contimious and monotonic 
inverse function, which we call the logantJim to the base a. lu 
like manner we can prove that the general power x"- is a com 
tinuous function of x, where a is any fixed lutional or irrational 
number and x varies over the interval 0 < a; < co; also that 
^ is monotonic if a =j= 0. 

The elementary ’’ discussion of tlie exponciitial function, 
the logarithm, and the power x^ outlined here will later (Ciiapter 
in, § 6, p. 167) be replaced by anotlier discussion whicli is in 
principle much simpler. 


Examuces 

1. Give the upper and lower bounds and upper and h)\vtT limits for the 
following sequences, and state which bclon^*^ to tiie scMpicncu- 


an 

(fl) = 1, 2,., 

n\ 


( 6 ) 0 . 

7l\ 


I 

O . . 


(C)l 


- 1 )« 


r 1 n 2n -h 1 

/ , 1 , 1 

(e) ^ I C 2 

TO- 

\ statement follows from tho fact when a > 1 the nowor • 
greater than 1 if m/» is positive. This i.s oloarly In.,,. hV,r if „ “t j' 

t lnd so“ J;^ator a""'"'’ ™ 
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2 . “^ Prove that if/(a;) is continuous for a ^ a; ^ 6, then for every e > 0 
there exists a polygonal function 9(2;) (that is, a continuous function whose 
o-raph consists of a finite number of rectilinear segments meeting at corners) 
such that 1 fix) — <?{x) ] < e for every a: in the interval. 

3 . Prove that every polygonal function 9(33) can be represented by a 

sum 9(ie) = a hx ^ | a; — 1 , where the cc/s are the abscissa of 

the corners. 

Find a formula of this kind for the function/(a:) defined by the equations: 

f{x) == 2a; - 1 (0 ^ a; ^ 2). 
f(x) === 5 - X (2 ^x ^ 3 ). 
f(x) = a; — 1 (3 ^ a; ^ 5 ). 
f(x):= 4 ( 5 ^x^ 7 ), 

4. For the following functions f(x) find as in § 1 , No. 2 , p. 60, a 

8 (e) such that \f{xi) — f(x2) | < e whenever | aij - [ < S(£): 

(a) f(x) = 2 x^, —l^x^h 

(b) f(x) =:x^,-a^x^ a, 

^c) fix) = {/I - x%-l^x^l. 

5 . ^ The function sinl/x has no discontinuities in the interval 
0 < a: < 1. Prove that it is 7 iot uniformly continuous in that open interval. 

6 . A function/(a;) is defined for all values of a; in the followiug manner: 

f[x) = 0 for all irrational values of x; 
f(x) — I Iq for rational x — p/q, 

where p/q is a fraction in its lowest terms; (thus for a: = -H, = ■^)- 

Prove that fix) is continuous for ail irrational values of x and dis' 
continuous for all rational values of x. 


Appendix II to Chapter I 

1 . POLAE CO-OEDINATES 

In CEapter I we have set the concept of function in the fore¬ 
ground and have represented functions geometrically by means 
of curves. It is, however, useful to recall * that analytical geo¬ 
metry follows the reverse procedure, beginning with a curve given 


* See also p. 16. 
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by some geometrical property and representing tMs curve by 
a function, for example, by a function wbicb. expresses one of tbe 

co-ordinates of a point of tbe curve 
in terms of tbe other co-ordinate. 
This point of view naturally leads 
ns to consider, apart from tbe 
rectangular co-ordinates to wbicb 
we restricted ourselves in Chapter I, 
other systems of co-ordinates wbicb 
may be better suited for tbe repre¬ 
sentation of curves given geometri¬ 
cally. Tbe most important example 
is that of polar co-ordinates r, 0, which are connected with tbe 
rectangular co-ordinates cc, y of a point P by tbe equations 

cc = r cos d, 2/ = r sin d, tan 0 = 

X 



and whose geometrical interpretation is made clear in %. 25 . 



Let us consider for example the lemniscate. This is geometrically de¬ 
fined as tbe locus of all points P for which the i)roduct of the distances 
rj and rg from the fixed points and Po with the rectangular co-ordinates 
x= a, y = 0 and x = —a, y = 0 respectively has the constant value a® 
(cf. fig. 26 ). Since 

r^s = (a: — af + y\ ^ {x af -f y\ 
a simple calculation gives us the equation of the lemniscate in the form 
(x^ -f — %ar(x^ — ?/“) = 0. 

If we now introduce polar co-ordinates, wo obtain 
2 aV(cos2 0 — sin^O) = 0; 
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and if we divide by and use a simple trigonometrical formula this 
becomes 2a^ cos2Q. 


Thus we see that the equation of the lemniscate is simpler in polar co¬ 
ordinates than in rectangular. 


2. Remarks on Complex Numbers 

Our studies will be based chiefly on the class of real mimbers. 
Nevertheless, with a view to the discussions in Chapters VIII, 
IX, and XI we would remind the reader that the problems of 
algebra have led to a still wider extension of the concept of 
number, namely, to the introduction of complex numbers. The 
advance from the natural numbers to the class of all real numbers 
arose from the desire to eliminate exceptional phenomena and 
to make certain operations, such as subtraction, division, and 
correspondence between points and numbers, always possible. 
Similarly, we are compelled, by the requirement that every 
quadratic equation and in fact every algebraic equation shall 
have a solution, to introduce the complex numbers. If, for 
example, we wish the equation 

^2 + 1 = 0 

to have roots, we are obliged to introduce new symbols i and —i 
as the roots of this equation. (As is shown in algebra, this is 
sufficient to ensure that every algebraic equation shall have a 
solution.^) 

If a and 6 are ordinary real numbers, the complex number 
c = aib denotes a pair of numbers (a, 6), calculations with 
such pairs of numbers being performed according to the follow¬ 
ing general rule: we add, multiply, and divide complex numbers 
(among which the real numbers are included as the special case 
h = 0), treating the symbol i as an undetermined quantity, and 
then simplify all expressions by using the equation —1 to 
remove all powers of i higher than the first, thus leaving only an 
expression of the form a + ib. 

We may assume that the reader already has a certain degree 
of familiarity with these complex numbers. We shall neverthe- 

* That every algebraic equation possesses real or complex roots is the 
statement of tbe “ fundamental theorem ” of algebra. 
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less emphasize a particularly important relationship which we 
shall explain in connexion with the geometrical or trigonometrical 
representation of the complex numbers. If c = x + iy is such 
a number, we represent it in a rectangular co-ordinate system 
by the point P with co-ordinates x and y. By moans of the equa¬ 
tions x—rcosO, y==r sin6, we now introduce the polar co¬ 
ordinates r and 6 (cf. p . 72) inst ead of the rectangular co-ordinates 
X and y. Then r = + 2 /^ is the distance of the point P from 

the origin, and 0 is the angle between the positive x-axis and 
the segment OP. The complex number c is now represented m 
the form 

e = r (cos 6 ~\- i sin d). 

The angle 6 is called the amfUtude of the complex number c, 
the quantity r its absolute value or modulus, for which we also 
write [cl- To the conjugate” complex number c=x — iy 
there obviously corresponds the same absolute value, but (except 
in the case of negative real values of c) the angle —0. Clearly 

7*2 = I c = cc = 

If we use this trigonometrical representation the multipli¬ 
cation of complex numbers takes a particularly simple form. 
For then 

c ,c' = r (cos 6 i sin 6) . r' (cos 0' -|- i sin O') 

= rr' (cos 6 cos 6' — sin 0 sin O') 

+ i (cos 9 sin 0' + sin 0 cos 9'). 

If we recall the addition theorems for the trigonometric functions 
this becomes 

c , c' = rr'(cos(0 -f O') + i siu(0 + O ')). 

We therefore multiply complex numbers by multiplying their 
absolute values and adding their amplitudes. The remarkable 
formula 

(cos0 i sin0) (cos0' + i sinO') = cos(0 + O') + 'f' sm(0 + O') 

is usually called De Moivre's theorem. It leads us at once to the 
relation 


(cos0 + i sirxO)^ = cosnO i minO, 
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wMch e.g. at once enables us to solve tke equation = 1 for 
positive integers n, the roots (the so-called roots of unit 7 ) being 

27r . . ^TT 477 , . . 47r 

£ = € = COS — + ^ sin — 5 €2 = ^ = <^os — i sin —, . , ,, 

n n n n 


fn-l- 


1 — 


(71—1)77 . . (n ■ 

COS - — + 1 sin-^— 


1)77 




Moreover, if we imagine the expression on the left-hand 
side of the equation (cos0 + i sin0)^ — costiS + ^ sin7i0 ex¬ 
panded by the binomial theorem, we need only separate real 
and imaginary parts in order to obtain expressions for cosn0 
and sinn0 in terms of powers and products of powers of sind 
and cos 9 , 

Exaiiples 


1 . Plot the graphs of the following functions; 

r = sin 9 . r ~ cos 59 . 

r = 9 . 1 

. ^ r = - ;— “ constant. 

r = sin 69 . cos (9 — a) 

2. Find the polar equation of 

(a) the circle of radius a with its centre at the origin; 

(b) the circle of radius a with centre (a, 90 ); 

(c) the general straight line. 


3. Use De Moivre’s theorem to express cos 20 and sin 20 in terms of 
sin0 and cosO. Similarly, for cos 30, sin 30, cos 50, sin 50. 

Prove that costiO is a polynomial in cos0, and also that if n is odd 
sin710 is a polynomial in sinG. 


4. Work out the following expressions, and state the modulus and 
amplitude of each of the numbers involved and of the answers; 


(а) —3 .2i, 

(б) (4 + 4i)(i- iV3i). 

(0) (1 + i)(l - i). 
id) (Vs - i)\ 

(e) 1^'^. 

5.* Prove that if s = cos — + 
than 1 , 

s’- 4 + eS-- + . .. + 


if) 

ig) (1 + 

ill) (3 - 3if». 
iJc) 

il) (16ir. 

sin ~, where n is an integer greater 
n 

0 if ra is not a factor of v, 
n if n is a factor of v. 



CHAPTER II 


The Fundamental Ideas of the Integral 
and Differential Calculus 

Among the limiting processes of analysis there are two 
which play an especially important pai-t, not only because they 
arise in many different connexions, but chiefly because of the 
very close reciprocal relation between them. Isolated examples 
of these two limiting processes, differentiaiion and integration 
were considered even in classical times; but it is the 
recognition of their complementary nature and the resulting 
development of a new and methodical matlieraatical procedure 
that marks the beginning of the real systematic diflorcntial and 
integral calculus. The credit of initiating this (h!\-f!;i|imcKt 
belongs equally to the two great geniuses of the seventeenth 
century, Newton and Leibnitz, who, as wo ]<jiow to-day, made 
their discoveries independently of one another. While Newton 
m his investigations may have succeeded in stating his concepts 
more clearly, Leibnitz’s notation and metliods of calculation are 
more highly developed; even to-day tluiscj formal portions of 
Leibnitz’s work form an indispensable clement in the theory. 

1. The DEEimTE Intecjk.vl 

We first encounter the integral in the probbun of measuring the 
area of a plane region bounded by curved lines. Moi-{i refined 
considerations then permit us to s(!pa,rate tins notion of integral 
from the naive intuitive idea of unui, anil f,o (express it analyti¬ 
cally in terms of the notion of number only''. Tins analytical 
definition of the integral wo shall find to be of great significance, 
not only because it alone enables us to attain c(;iupIeto clarity 

76 
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in OUT concepts, but also because its applications extend far 
beyond the calculation of areas. 

We begin by considering the matter intuitively. 


1 . The Integral as an Area. 

Let us suppose that we are given a function f{x) which is 
continuous and positive in an interval, and that a and b {a <b) 
are two values in that interval. We think of the function as re¬ 
presented by a curve, and consider the area of the region which 
is bounded above by the curve, at the sides by the straight lines 
x== a and x = b, and below by the portion of the a;-axis be¬ 
tween the points a and b (fig. 1). 

That there is a definite meaning in speaking of the area 
of this region is an assumption inspired by intuition, which we 




Fig. z .—Upper sum and lower sum 


here state expressly as a hypothesis. We call this area Fa^ the 
definite integral of the function f(x) between the limits a and b. 
■\^en we actually seek to assign a numerical value to this area, 
we find that we are in general unable to measure areas with 
curved boundaries; but we can measure polygons with straight 
sides by dividing them into rectangles and triangles. Such a 
subdivision of our area is usually impossible. It is, however, 
only a short step to conceive of the area as the limiting value 
of a sum of areas of rectangles, in the following manner. We 
subdivide the part of the ic-axis between a and h into n equal 
parts, and at each point of division we erect the ordinate up to 
the curve; the area is thus divided into n strips. We can no 
more calculate the area of such strips than we could that of the 
original surface; but if, as shown in fig. 2, we find first the least 
and then the greatest value of the function/(a?) in each sub- 
interval, and then replace the corresponding strip (1) by a rectangle 
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^.-liose hpiglit is equal to the least value of the function, and (2) 
hv a iv-ctaiisle whose height is equal to the greatest value of the 
u-sw-tiou. we obtain two step-shaped figures. (In fig. 2 the fii'st 
of these is drawn with a solid line, the second being shown by 
dotted imes.) The first step-shaped figure obviously has an 
area which is at most equal to the area FJ> which we are trying 
to detemiinej the second has an area which is at least as large as 
F *. If we denote the sum of the areas of the first set of rect¬ 
angles by F„ {lower sum), and the sum of the areas of the 

second set by Fn {upper sum), we have the relation 

F^^Fa^^F'«. 

If we now make the subdivision finer and finer, i.e. let n 
increase without limit, intuition tells us that the quantities 
FI and F„ approach closer and closer to each other and tend 
to the same limit FJ‘. We may therefore consider our integral 
as the limiting value 

i’<,<' = hm^„= lim^. 

rt—>oo n — 

Intuition also sliows us the possibility of an immediate 
generalization. It is by no means necessary that the n sub¬ 
intervals should all be of the same length. They may, on the 
contrary, have different lengths, provided only that as n increases 
the length of the longest sub-interval tends to 0. 

2. The Analytical Deffnifion of the Integral. 

In the above section we have considered the definite integral 
as a number given by an area, and hence to a certain extent 
previously known, and have subsequently represented it as a 
limiting value. We shall now reverse the procedure. We no 
longer take the point of view that we know by intuition how an 
area can be assigned to the region under a continuous curve, 
or, indeed, that this is possible; we shall, on the contrary, begin 
with sums formed in a purely analytical way, like the upper 
and lower sums defined previously, and shall then prove that 
these sums tend to a definite limit. We take this limiting value 
as the definition of the integral and of the area. We are naturally 
led to adopt the formal symbols which have been used in the 
integral calculus since Leibnitz’s time. 
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Let fix) be a function wMch is positive and continuous in 
the interval x (of length b — a). We think of the in¬ 
terval as divided by (w — 1) points x^, x^, , x„_i into n equal 

or unequal sub-intervals, and in addition we put — a, x„= b. 
In each interval we choose a perfectly arbitrary point, which 
may be within the interval or at either end; suppose that in the 
gist interval we choose the point in the second the point 
^ 2 , . . . , in the n-th the point Instead of the continuous 
function f(x) we now consider a discontinuous frmction (step- 
function) which has the constant value /(ij in the first sub¬ 
interval, the constant value/(^ 2 ) bi the second sub-interval, . . ., 



Fig- 3 -—To illustrate the analytical definition of integral 


the constant value f(in) w-th sub-interval. As is shown in 

fig. 3, the graph of this step-function defines a series of rectangles, 
the sum of whose areas is given by the expression 

Fn= ^o)/(^l) + (^2 “■ ^l)/( * 2 ) + • • • + — 00n-i)f{in)- 

This expression is usually shortened by using the summation 
sign S: 

F„=±ix^-x^_f,f{a; 

by introducing the symbol 

= x^ — 

we can abbreviate it still further: 

F„=tf{aAx,. 
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(Here tie symbol A is not a factor, but denotes difference 
Tbe whole inseparable symbol Ax„ by definition, means the 
length of the i^-th sub-interval.) Our basic assertion may now 
be stated as follows: 

If we let the number of points of division increase without limit 
and at the same time let the length of the longest suh-interval tend 
to 0, then the above sum tends to a limit* This limit is independent 
of the particular manner in which the points of division x^, Xg, . .., 
and the intermediate points • • * 5 chosen. 

This limiting value we shall caU the definite integral of the 
hmotionfix), tWintegrand, between the limits a and 6; as we have 
already mentioned, we shall consider it as the definition ^ of the 
area under the curve y=f{x), for a^x^b. Our basic 
assertion may then be re-worded thus: If f(x) is continuous 
in a ^ a: ^ & its definite integral between the limits a and b exists. 

This theorem on the existence of the definite integral of a 
continuous function can be proved by purely analytical methods, 
without appealing to intuition. We shall nevertheless pass it 
over for the present and return to it in the Appendix to this 
chapter (p. 131), after the use of the concept of integral has 
stimulated the reader’s interest in constructing a firm foundation 
for it. Eor the moment we shall content ourselves with the fact 
that the intuitive considerations on pp. 77-78 have made the 
theorem appear extremely plausible. 

3, Extensions, Notation, Fundamental Rules. 

The above definition of the integral as the limit of a sum led 
Leibnitz to express the integral by the following symbol: 

ff(x)dx. 

The integral sign is a modification of a summation sign which 
had the shape of a long S. The passage to the limit from a sub¬ 
division of the interval into finite portions Ax^ is suggested by 
the use of the letter d in place of A. We must, however, guard 
ourselves against thinking of dx as an infinitely small quan¬ 
tity or infinitesimal ”, or of the integral as the sum of 

* Of course we roay also define the notion of area in a purely geometrical 
way, and then prove that such a definition is equivalent to the above limit* 
definition (c£. Chap. V, § 2 , No. 1 (p. 268)). 
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an infinite number of infimtely small quantities Sucb a con¬ 
ception would be devoid of any clear meaning; it is only a naive 
befogging of wbat we have previously carried out with precision 
In tbe above figures we have assumed (1) tliat tie function 
f{x) is positive throughout the interval, and (2) that b>a. The 
formula which defines the integral as the limit of a sum is, how¬ 
ever, independent of any such assumptions. For ilf(x} is negative 
in all or part of our interval, the only effect is to make the corre¬ 
sponding factors fii^) in oiu- sum negative instead of positive. 
To the region bounded by the part of the emve below the x-axis 
we shall naturally assign a negative area, which' is in agreement 
with the familiar convention of sign in analytical geometry. 
Tlie total area bounded by a 
curve will tliiis in general be tlid 
sum of positive and negative 
terms, corresponding rosi^ectively 
to tbe portions of the curve above 
and below the ui-axis.'^' 

If we also oniit the condition q 
a <b and assume that a > h, 
we can still retain our arithmetical 
definition of integral; the only change is that wlien we traverse 
the interval from a to b the dijlerejices are negative. We 
are thus led to the relation 

/ fix) = — f fix)dx, 

J b 



which holds for all values of a and h (a =1= h). In conformity with 
this we define / f(x)dx as equal to sero. 

J a 

Our definition immediately gives the basic relation (see fig. 4); 

fix)dx -|- f{x)dx = fioo)dx 

for a<o<c. By means of the preceding relations we at 
once find that this equation is also true for any position of the 
points a, b, c relative to one another. 

We obtain a simple but important fimdamental rule by 

* For the area of regious bounded by arbitrary closed curves seo Chau. V. 
S 2, p. 269. ^ ’ 

is79S) 
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considering the function cf{x), where c is a constant, 
the definition of the integral we immediately obtain 

J cf{x)dx= c J f(x)dx. 

Further, we assert the following addition rule: If 
f{x) =^(x) + ijsix), 

then 

rb pb rb 

/ f(x)dx= / (f)(x)dx-{- / i/^{x)dx. 

Ja Ja J a 

The proof is quite simple. 

We add a final remark, which is perfectly obvious, but very important 
in applications, about the “ variable of integration ”. We have written 

our integral in the form / f{x)dx. For evaluating the integral it does not 
da 

matter whether we use the letter x or any other letter to denote the 
abscissas of the co-ordinate system, i.e. the independent variable. The 
particular symbol we use for the variable of integration is therefore a matter 

of complete indifference; instead of / f(x)dx we could equally well write 
rb da 

J f(i]dt • r j f{u)du or any similar espression. 


2. Examples 


We are notv in a position to carry out the limiting process 
prescribed by our definition of the integral, and thus actually 
to calculate the area in question in a number of special cases; this 
we shall do in a series of examples, where (except in No. 5, p. 86) 
we shall make use of the upper or lower sum alone.* 


1. Integration of a Linear Function. 

We first consider the function/(a:) = ad', where n is an integer greater 
than or equal to 0. For n=0, i.e. for /(a;) = 1, the result is so obvious 
that we simply write it down: 


f\dx^ f^dx=b 

da da 


For the function f(x) — x the integration is again a triviality from the 
geometrical point of view. The integral of the function f{x) = x, 

rb 

X dx. 


L 


a useful exercise for the reader to prove that in the foUow- 
upl.er sm^ or SL lo^“^ 
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is simply the area of the t,ra.])ozoid shown in lii;. 5 , wJiicLi by an eleniou- 
ta-ry formula has the value 

■^(6-a)(h + a) = J(63-a2). 

We shall now verify that our limiting process leads to exactly the same 
result. In calculating the limit we can restrict ourselves to the discussion 
of upper sums or lower sums. We subdivide the interval from atoh into 
n equal parts by means of the points of division 

a + A, a -{- 2h, . . . , a [n — \)]i, 

where h — (b — a)ln. The integral must then be the limit of the follow¬ 
ing sum, which is an upper sum iih < a and a lower sum if & > a: 

h{a {a d- li) -jr (a + 2h) -f . . . (a -f ^ — l/i)} 

= h {7ia li -\- 2h {n — l)^d- 



^' 2 :. 5 Fig. 6 

By an elementary formula we have 

1 -f- 2 + . . . -J- (n — 1) = — 1), 

and our expression may therefore be written in the form 

As n increases the right-hand side obviously tends to the limit 
(6 - a) {a + J-(6 - a)} = ^6^ _ 
which was to be proved. 

2. Integration of x^. 

A problem not quite so simple is that of integrating the function 
f{x) = x^y or, in geometrical language, of determining the area of the region 
bounded by a segment of a parabola, a segment of the a;-axis and two 
ordinates. We consider e.g. the integral 



where 6^0 (see fig. 6), and divide the interval O^x^b into n equal 
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parts Di ienatii h = hjn-, the area which we wish to find is then the limit 
of the foiiowing expression (upper sum): 

h{h? + 2-h- + + . . . + + 2- + . . . + w®) 

= &=(1- -{- 22 + . . . + 

The sum enclosed in brackets, however, has already been found (see 

p. 27, footnote): 

12 _n 22 -j- . . . + = ^n{n + 1 ) { 2 n + 1 ). 

If we substitute this expression and rewrite the result in a slightly 
dinerent form, our sum becomes 

As 71 increases beyond all bounds this tends to the limit and we obtain 
the required integral formula 

f x^dx= 

‘^0 

From this, using the general relationships given above, we immediately 
derive the general formula 

f x^dx= f x^dx— f x^dx= ^ (6® — a®). 

•7a d n do 


3. Integration of x"", where a is any Positive Integer. 

As a third example we consider the integration of the function 
y = fix) = xf-, 

where a is any positive integer. For the computation of the integral 

f^x^dx 

da 

(where we assume 0 < a < 6), it would be inconvenient to divide the 
interval into n equal parts.* The passage to the limit may, however, be 
accomplished very easily if we effect a subdivision in “ geometric pro¬ 
gression ” in the following manner. We put ^bja = q and subdivide the 
interval by the points 

a, aq, aq\ .;; , aq^ == 6. 

* We should then be obliged to base the evaluation of the integral upon the 
calciiJation of the limit of + 2^ + . . . + as n^oo; the reader 

may work this out for himself as indicated in the footnote on p. 27 . 
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The required integral is then the limit of the following siiin: 

{aq — a) + {(^qf — gQ') + {(^q^f ~~ aq-) -f- ,, ^ 

_ + 1) {1+3'" + ^ -h 9'2(a + l) _j_ qiia + l) ^ ^ ^ g(;2~l)(aH-l) 

The terms in the last bracket form a geometric progression with com¬ 
mon ratio 4 = 1. If we sum this progression, we obtain for the whole 
expression the value 

qTl (a-1-1) — 2 

«■«<»-■) Vi-,-1 ■ 

We now replace q by its value (bla)^l^^; our sum then takes the form 

(i,a + l_aa+l) . 


If we now let n increase without limit, the ili'st factor retains its value. 
Since ^ =}= 1 we can use tlie formula for the sum of a geometric progression 
and write the second factor in tlie form 


r + + ... 4- L 


and as the equation q == shows that q tends to 1 as ?i -> 00 , the 

second factor will have the limit l/(a -j- 1)- Thus tinally the value of our 
integral is given by the formula 


L 


dx ■ 


—-— 
a 4- 1 


The above calculation is simple in princqilo, but someAvhat compli¬ 
cated in detail. We shall later find that it can be entirely avoided, once 
we are better acquainted with integration theory. 


4. Integration of where a is any Rational Number other than—1. 


The result obtained above may be generalized considerably without 
essentially complicating tho method. Let a ~ rfs bo a positive rational 
number, r and 5 being positive integers; then in the evaluation of the 
iutegral given above nothing is changed except the evaluation of the limit 


as q approaches 1. This expression is now simply ' 


ga+l_ 1 - q{r + s)ls ]_’ 

Let us put = T (t 4 = 1): then as q tends to 1, t will also tend 


to 1. 


We have therefore to find tho limiting value of 


T«- 1 

^T+S „ I 


as 


'T 


approaches L If we divide both numox'ator and denominator by t — 1 
and transform them as before the limit simply becomes 


Hm 

r1 


T^-l + tJ>-2 4. . . . -I- 1 
T:r+«-i 4. ,jr+»-2 4. . _ , 4. 
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Since both numerator and denominator are continuous in t tUs linnt is 
at once determined if substitute r = 1. We thus arrive at the hmit 


^ ^SO for every positive rational value of a we obtain 

r -f- 5 SI -f- r 


the integral formula 



a + 1 


Th^s formula remains vahd for negative rational values of a, provided 
u-e exclude the value « = -1 for which the formula used above for the 
sum of the geometric progression loses its meamng. We have now to 

investigate the limit of the expression ^ for negative values of a, 

say OL — —r/s. To do this we put = v; we obtain 


We accordingly seek to determine the limiting value of 

— 1 _ 1 — 

^r-s _ 1 x’" — T®’ 


We leave it to the reader to prove that this limit is again equal to 

_J_; that is, that we have the integral formula 
a -r 1 

f x^dx^ , , 

Ja a + 1 

for the general case of rational values of a either positive or negative, 
with the exception of a = — L 

The form of the right-hand side of this equation shows that the ex- 
pression is not valid for a = —1, since both numerator and denominator 
would then be zero. 

It is natural to suppose that the range of validity of our last formula 
extends also to irrational values of a. We shall actually establish this in 
§ 7 (p. 129) by a simple passage to the limit. 


5. Integration of sin a; and cos:c. 

As a last example we consider the function f{x) = sin x. This too we 
shall treat by means of a special device. We express the integral 


/ 


sina; dx 


as the limit of the foilovdng sum: 

= A{sm(a + ^) + sin (a + 2^) + - • . + sm(a + 


where li = ^-2. We multiply the right-hand bracket by 2 sin and 


n 
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recall the well-known trigonometrical formula 

2 siiii/. sin'u = cos(u ~ v) — cos(w -[- v); 


provided Ji is not a multiple of 27r, we thus obtain the formula 



Since a-{- nh= b, the integral becomes the limit of 

fcos(a + I) - 003(6 + as 6->0. 

2 sin- 


Row we know from Chapter I (p. 47) that as h tends to 0, the expres- 

T A 

sion -/sin- approaches the limit 1. The desired limit is then simply 
2 2 

cos CL — cos 6, and we thus arrive at the integral formula 


/ 

a 


sino; dx — —(cos 5 — cos a). 


In the same way, as the reader may verify for himself, we obtain the 
formula 

rb 

I cosx dx = sin 6 ~ sin a. 
da 

Almost every one of these examples has been attacked by means of 
some special method or particular device. The essential point of the 
systematic integral and diilcrential calculus is the very fact that instead 
of such special devices we utilize considerations of a general character 
which lead us directly to the desired result. In order to arrive at these 
methods we must now turn our attention to the other fundamental com 
cept of higher analysis, the derivative. 


Exatviples 

1 . Find the area bounded by the parabola y — -f- a; 1, the 

ordinates x = 1 and x = 3, and the a;-axis. 

2 . Find the area bounded by the parabola y = -j- 1 and the straight 

line y = 3-\- X, 
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3. Find the area, bonnded by the parabola = 5x and the straight 
line y - I -r 

4. Find the area bounded by the parabola y = x- and the straight 
line y ~ ax -r b. 

5 . Using the methods in the text, evaluate the integrals 

a) f {x-{-lYdx, (6) f sin ocas daj, (c) f cosaxclx, 

J a •'<3 •'a 


where oc is an arbitrary integer. 

6 . Use the formula obtained in Ex. 5, along with the identities 
sin-a: = § — 4 cos2a;, costas = J -f- i cos2a;, to prove that 

sin 2a 


L 

f. 


, h — a , sin26 ■ 
cos- xdx — —r— -r- 


sin^ xdx - 


2 

h — a 


sin 26 — sin 2a 


7. By use of Ex. 1, p. 28, evaluate / x^dx, using division into equal 

da 

sub-intervals. 

S. Evaluate f (1 — x)^dx (where n is an integer) by expanding the 
da 

bracket. 


3. The Derivative 

The concept of the derivative, like that of the integral, is of 
intuitive origin. Its sources are (1) the problem of constructing 
the tangent to a given curve at a given point and (2) the problem 
of finding a precise definition for the velocity in an arbitrary 
motion. 


1. The Derivative and the Tangent. 

We shall first take up the tangent problem. If P is a point 
on a ^ven curve (see fig. 7), we shall, in conformity with naive 
lEtaidon, define the tangent to the curve at the point P by means 
of the foUo^ving geometrical limiting process. In addition to the 
pomt P, we consider a second point P, on the curve. Through 
the uwo points P, Pj^ we draw a straight line, a secant of the 
cm\e, we now let the point P ^ move along the curve towards 
t e point P, this secant will tend to a limiting position which is 
mdependent of the side from which P^ approaches P. This 
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limiting position of the secant is tlie tangent, and the statement 
that such a limiting position of the secant exists is equivalent 
to the assumption that the curve has a definite tangent or a 
definite direction at the point P. (We have used the word as¬ 
sumption because we have actually made one. The hypothesis 
that the tangent exists is valid for most simple curves, but is by 
no means true for all curves, or even for all continuous curves.) 

Once we have represented our curve by means of a function 
y=f(x) the problem arises of representing our geometrical 
limiting process analytically, 
using the function f(x). We 
take the angle which a straight 
line I makes with the rr-axis as 
being the angle through which 
the positive a;-axis must be 
turned in the positive direction'^' 
in order to become for the fii-st 
time parallel to the line 1. Let 
be the angle which the 
secant PPi forms with the 
positive x-QjXis (cf. fig. 7) and a the angle which the tangent 
forms with the positive cc-axis. Then if we disregard the case of 
a perpendicular tangent we obviously have 





Fig. 7.—Chord and Tangent 


lim ttjL = a, 

Pi—>p 


where the meaning of the symbols is perfectly clear. If x, y{—f{x)) 
and a?!, 2^i(=/(^i)) are the co-ordinates of the points P and P^ 
respectively, we immediately have f 

aq — X aq — x 

and thus our limiting process is represented by the equation 

xx—^ X X 


* That is, in such a direction that a rotation of tt/^ brings it into coincidence 
with the positive y-axis; in other words, coiiiiter-elockwise. 

t In order that this equation may have a moaning, we must assume that 
0 < I a; — a?! 1 < 8, S being chosen sufiicicntly small. In what follows, corre¬ 
sponding assumptions will often bo made tacitly in the steps leading up to 
limiting processes. 

^K798) 
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/(a^i)-/W ^ y\ — v ^ % 

Xn — X — X tkX 

we cal! tlie difference quotient of the function y~f{x), since the 
symbols and h.x denote the differences of the function 
y=f{x) and of the independent variable x. (Here, as on p. 79^ 
the symbol A is an abbreviation for difference, and is not a factor.) 
The tangent of a, the direction angle of the curve,^ is therefore 
equal to the limit to which the difference quotient of our function 
tends when tends to x. 

We call this limit the derivative f of the function y ~ f(x) 
at the point x and, as Lagrange did, use the symbol y' =f'(x) to 

denote it, or, as Leibnitz did, the symbol T — or —or ~ ffx) 

dx dx dx ' 
On p. 100 we shall discuss the meaning of Leibnitz’s notation in 
more detail; here we would point out that the notation f[x) 
expresses the fact that the derivative is itself a function of x, 
since it has a definite value for each value of x in the interval 
which we are considering. This fact is sometimes emphasized by 
the use of the terms derived function, derived curve (see p. 99). 
Vi 6 asrain Quote the defimtion of the derivative: 

/'(r.) = 1,-,^ M) ~f{x] 

Xj — X 




X^ — X 


Ajc->0 Ax 


= /(^+^)-/(a:) 

k-^O h ’ 

wEere m tie last expression we have replaced a;, by x 4- h. 

t IS impossible to find tbe derivative merely by putting 
^ = X in the expression for the difference quotient, for tLn th< 
numerator and denominator would both be equal to 0 and w< 

gwen by tana, and hcneo tbe tern 
tbe e-^^e. denvative of the function represented b; 

^ me term dfffeM coefficient is also used, particularly iu tho older text 

f Caucby’s notation JDf(.) is also occasionally found in tbe literature. 
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should be led to the moauiiigless expression 0/0. On the con¬ 
trary, the actual performance of the passage to the limit in each 
individual case depends upon eertain preliminary steps (trans¬ 
formation of the difference quotient). 

For example, for the function/(x) = we have* 

*■ - — 

— X — X 

This function ^ is iiot the same function as - 1, for the function 

^.2 _ ^.2 

a;, -|- a; is defined at one point where the quotient -i- is undefined, 

— X 

namely, the point aq = x. For all other values of aq the two functions 
are equal to one another; hence in the above passage to the limit, in 
which we specifically required that =|= x, we obtain the same value 

for lim - — as for lim {x^ + x). But since the function arj a; is de¬ 
af^ X Xj^ ““ X ^ X 

fined and continuous at the point x^ = x, we can do with it what we could 
not do with the quotient, namely, pass to the limit by simply putting Xi — x. 
For the derivative we then obtain the expression 

f(x) = '^^=2x. 
ax 

The carrying out of such, a process, i.e. the actual formation of 
the derivative, is called the differentiation of the function f{x). 
We shall see later how this process of differentiation can 
actually be carried out in all important cases. 

Now the fact that the problem of differentiating a given 
function has a definite meaning apart from the geometrical 
intuition of the tangent is of great significance. The reader 
will recall that in the case of the integral we freed ourselves 
from the geometrical intuition of area, and on the contrary based 
the notion of area on the definition of the integral. Now, inde¬ 
pendently of the geometrical representation of a function 
y=f(x) by means of a curve, we shall define the derivative of 
the function y ~ f{x) as being the new fimction y' = f{x) given 
by the equation above, provided always that the limit of the 
difference quotient exists. If this limit exists we say that the 
function/(a:) is differentiable. From now on we shall assume that 
every function dealt with is differentiable unless specific men- 


Cf. p. 89, second footnote. 
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Foe is made to the contrary.=^ It should bo observed that if the 
ianction fix) is to be difierentiable at the point a; the limit as 

0 of the quotient must exist indepmidently 


of the manner in which h tends to 0, whether it be through positive 
4lues or through negative values or without restriction as to 


° Once we have found the derivative/'(a:), we take the direction 
which makes an angle a with the positive a:-axis given by the 
equation tma.=fix) as the direction of the tangent to the 
c^e at the point (x, y). We thus avoid the difficulties which 
arise out of the indefiniteness of the geometrical view, since we 




Fig. 8.—^Tangents to graphs of increasing and decreasing functions 


base the geometrical definition on the analytical and not vice 
versa. 

Nevertheless, the visualization of the derivative as the tangent, 
to the curve is an important aid to understanding, even in purely 
analytical discussions. Accordingly we shall at once accept the 
following statement based on geometrical intuition: 

If f^(x) is 'positive and the curve is traversed in the direction of 
increasing x, then the tangent slants upwards, and therefore at the 
point in question the curve rises as x increases', if, on the other hand, 
f'{x) is negative, the tangent slants downwards and the curve falls 
as X increases (see fig. 8). Analytically this follows from the 

remark that the limit of —— ■ ^ cannot be positive 

h 

unless the function is increasing at the point x, by which we 

* Examples of eases in which this assumption is not satisfied will be given 
later (see p. 97). 
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mean that for all values of h sufficiently close to 0 the value of 
/(x + h) is greater or smaller than/(a:) according as h is positive 
or negative. We can, of course, make a corresponding statement 
for the case where/'(a:) is negative. 


2. The Derivative as a Velocity. 

Just as naive intuition led us to the notion of the direction 
of the tangent to a curve, so it causes us to assign a velocity to a 
motion. The definition of velocity leads us once again to exactly 
the same limiting process as we have already called differentia¬ 
tion. 

Let us consider, for example, the motion of a point on a 
straight line, the position of the point being determined by a 
single co-ordinate y. This co-ordinate y is the distance, with its 
proper sign, of our moving point from a fixed point on the fine. 
The motion is given if we know as a function of the time i, 
y=f{t)- If this function is a linear function/(i) — ct+b, we call 
the motion a uniform motion with the velocity c, and for every pair 
of values t and t^ which are not equal to one another we can write 


The velocity is therefore the difference quotient of the function 
a -j- b, and this difference quotient is completely independent 
of the particular pair of instants which we upon. But what 
ye we to imderstand by the velocity of motion at an instant, t. 
if the motion is no longer uniform ? 

In order to arrive at this definition we consider the difference 


quotient 


fik) —/( O 

t^ — t 


, whicli we shall call the average velocity in 


the time interval between and t. If now this average velocity 
tends to a definite limit when we let the instant come closer 
and closer to t, we shall naturally define this limit as the velocity 
at the time L In other words: the velocity at the time t is the deri¬ 
vative 


f («) = lim 

tx — t-y^ t 


Prom this new meaning of the derivative, which in itself has 
nothing to do with the tangent problem, we see that it really is 
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appropriate to define the liiaitiiig process of cUIIp]rentigjion^^^ a 
p urely analytical operati on independent of geometrica l intuitinni! 
Eerc_again^ the differentiability of the position-function is an 
nsc^ ii-mption 'which_ shall always tacitly inake, and which, in 
fact, is absoh^Iy nec essary if the n^ion of velocity is to have 
any meaning. 

As a simple example of the connexion between motion and velocity 
we consider the case of a freely falling body. We begin with the experi¬ 
mentally established law that the distance traversed in time t by a freely 
falling body is proportional to and therefore can be represented by a 
function of the form 

y = /(<) = 


As on p. 91, we find immediately that the velocity is given by tlie ex¬ 
pression f{i) — 2ai, which shows us that the velocity of a freely falling 
body increases in proportion to the time. 


3. Examples. 

We now proceed to work out a number of examples of the actual dif¬ 
ferentiation of functions. We begin with the function y = f{x) = c, where 
c is a constant. It is then always true that f{x h) — f{x) = c — c = 0, 

so that lim --—— Oj that is, the derivative of a constant is zero. 

h —^ 0 n 

For a linear function y — f{x) = cxb, we find that 


lin 

k—^0 h h—^0h 

Further, we shall differentiate the function 


= c. 


y = 


at first assuming that a is a positive integer. Provided 4 = a:, we have 

— f{x) ^ a:i» — 
ah — a; — x* 

the right-hand side of this equation is equal to -f- Xi + ... -f a;'" "b 
as we see either by direct division or by using the fomml.T, for the sum of 
a geometric progression. The new expression for the right-hand side of 
the equation IS a continuous function, and so we can carry out tlie passage 

^ ^1 replacing Xj^ everywhere by a:. Each term 

IS then a: , and smee the number of terms is exactly a, we obtain 


y' = r(x) = 


d(x°-) 

dx 
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We arrive at the same result if oc is a negative integer —p; we must; 
however, assume that a; is not zero. We then lind that 


J_ _ 1 

Xi — X x^ — X ‘ x^x/ 




Once again ^ve can carry out the passage to the limit simply by replacing 
everywhere by x. Then just as above w^e obtain for the limit the 
expression 

X-P 

Hence for negative integral values of oc the derivative is again given by 

y* — 

Finally, we shall prove the same formula where x is positive and a any 
rational number. Wo suppose that a = 'p\q, where 'p and q are both in¬ 
tegers and, moreover, positive. (If one of them were negative no essential 
changes in the proof would be needed; for a = 0 the result is already 
known, since is then constant.) Wo now have 

/(•■e,) - /(:f) _ 

— X — rc 

If we now put == ^ and wc obtain 

-fix) __ _p ^^2^2 5 4. . _ ^ 

- X -h . . . + 

After this last transformation we can immediately perform the passage 
to the limit (.Tj —> x or, what amounts to the same thing, 5i -> 5)> a-nd thus 
obtain for the limiting value the expression 

P 5^_ = ? «■ _ „ P 

q q q q * 

or finally 

f'ix) = y' = 


which is formally the same result as hcsfnrc. Wc leave it for the reader to 
prove for himself that the same differentiation formula holds for negative 
rational indices also. We shall come back (p. 130) to the differentiation of 
powers once we have developed the theory in a more connected form. 

As a further example we finally consider the differentiation of the 
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trigonometric functions, sina: and oosa:. We use the elementary triaono- 

metrical formula 

sm(a; -f h) — sina: __ sina: cos7i + cosa: sin/i — sina; 

h ' 

cos^ — 1 , sin^ 

= sma:--- + cosa:-« 

h Ji 

from Chapter I, § 7 (pp. 47-48), we know that 

sinA - cos7i ~ 1 

iim = 1, lim ---= 0. 

h-^o h, *->o h 

For the required derivative we thus immediately obtain 

, d(sina:) 

y = —- - ~ cosa;. 

dx 

The function ^ = cosa can be differentiated in exactly the same way 
Starting with ^ . 

cos {x+h)— cos® ..cos7i — 1 . sin A 

A h h ' 

and taking the limit as A -> 0, we at once obtain the derivative 
d(cosa;) 

y = — = —sma;, 

dx 


4. Some Fundamental Rules for Differentiation. 

Just as in the case of the integral, certain simple but funda¬ 
mental rules for forming the derivative follow immediately from 
thedefimtion. If 4>{x) ^f{x)+g{x), then <f>'{x) ^f{x) + o'M- 

agam, ]iifi{x} — cf(x) (where c is a constant), then <fj'(x) = cf'(x) 
For we have w* 


and 


<^ +Jl)~cl>{x) _ f(x+h)-f(x) g [x) 

h % I - 

f(a;+A)-^(a;) ^ J{x -f 1) —f{x) 


h 


h 


functLn Sexample, the derivative of the 
given fay tlLqlltt ^ constants) is 

—f'{x) + a. 
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5. Diffeeest! ability aad Contiimity of Fuaclioas, 

It is useful to note that if we Icuow that a function can 
be differentiated we need not give any special proof of its 
continuity. 

If a function is dijferentiahU, then it is 'necessarily continuous. 

For if the difference quotient ^0~/W approaches a 

definite limit as li tends to zero, the numerator of the fraction, 

that is, f{x + h) —f{x), must tend to zero with h\ and this fact 

expresses the continuity of 

the function /(a?) at the j 

point X, 

The converse of this, / 

however, is absolutely false; 

it is not true that every con- y 

tinuous function has a de- 

rivative at every point. The _ \ x _ 

simplest example disprov- ^ 

. . .1 Fig. Q.—/Cv)-Uvl 

mg this assumption is the 

function f{x) = \x\, i.c. f{x) = —x for x^O and f{x) = x for 
a; ^ 0; its graph is shown in fig. 9. At the point x = 0 this 
function is continuous, but has no derivative. The limit of 


f((K^ — Ji^ _ fix') 

‘ —ALJ is equal to 1 if h tends to 0 through positive 

values, and is equal to —1 if li tends to zero through negative 
values; if we do not restrict the sign of A, no limit exists. We 
say that our function has difrorent right-limid and left-hand 
derivatives at the point x, where by riglit-hand derivative and 
left-hand derivative we mean respectively the limiting values of 

—Ami as li approaclics 0 through positive values only 

go 

and negative values only. The d/ijferentiahility of a function thus 
requires not merely that tlic right-hand and left-hand derivatives 
exist, but that they a-ro equal. Geometrically the inequality 
of the two derivatives means that the curve has a sharp 
corner. 

As further examples of points where a continuous function is 
not differentiable we consider the points where the derivative 
becomes infinite, i.c. the points at which there exists neither a 
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ri?lit-hand nor a left-hand derivative, the difference quotient 

/ jx -r h) — f(x) beyond all bounds as A -> 0. For 

h 

example, the function /(a;) is defined and con¬ 

tinuous for all values of x. For all non-zero values of x its deri¬ 
vative is given (p. 95) by the formula y' = I a;-*. At the point 

■c = 0 we have ^ = A"*, and we see at once 

h h 

that as A -> 0 the expression has no limiting value, but, on the 
contrary, tends to «>. This state of affairs is often briefly de¬ 
scribed" by saying that the function possesses an i nfi n i te deri- 




Fig. lo Fig. II 

or the derivative oo, at the point in question; we should 
remember, however, that this merely means that as h tends to 0 
M^II^erence quotient increases beyond all bounds, and that the 
in the sense in which we have defined it really does 
exist. The geometrical meaning of an infinite derivative is 
^at the tangent to the curve is vertical (cf. fig. 10). 

The function ^ ==/(a;) = V'cr, which is defined and con¬ 
tinuous for a: ^ 0, is also non-differentiable at the point a:; = 0. 
Since y is undefined for negative values of ic, we here consider 

the right-haud derivative only. The equation ~/(Q) = _i_ 

h ^/h 

shows us that this derivative is infinite; the curve touches the 
^-axis at the origin (fig. 11). 

Finally, in the function y= we have a case in 

which the right-hand derivative at the point cc = 0 is positive 
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and infinite, while the left-hand derivative is negative and 
infinite, as follows from the relation 


' i 

As a matter of fact, the 
continuous curve y = 
the so-called semi-cubical 
parabola or NeiVs para¬ 
bola, has at the origin a 
cusp perpendicular to the 
ir-azis (cf. fig. 12). 



6, Higher Derivatives and their Significance. 

The derivative f'(x) of a function is itself a function of x, 
the graph of which we call the derived curve of the given cuiwe. 
For example the derived curve of the parabola y = is a 



straight line, represented by the function y ~ 2x, The derived 
curve of the sine curve y == sin a? is the cosine curve y == cos a?; 
similarly, the derived cimve of the curve y ™ cosx is the curve 
?/= —since. (Any of these latter curves can be obtained from 
the others by translation in the dncction of the cc-axis, as is 
shown in fig. 13.) 
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It is Eow (juite a natural step to form tlie derived curves 
of tie derived curves, i.e. to form tie derivative of tie function 
f(x) = cl}{x). Tiis derivative 


<h'{x) = lim 




provided tiat it really exists, we siall call tie second derivative 
of tie functioD./(a?), and we siall denote it by / {x). 

Similarly, we may attempt to form tie derivative of 
tie so-called third derivative of f[x), whici we tien denote by 
f"ix). In tie case of most functions of importance there is noth¬ 
ing to hinder us from imagining tiis process repeated as many 
times as we like, and from thus defining an ^^-ti derivative f^^\x). 
Occasionally it will be convenient to call tie function f{x) its 
own 0-ti derivative.^ 

If tie independent variable is interpreted as tie time t and 
tie motion of a point is represented by means of tie function 
f(i)f tie 'physical meaning of tie second derivative is found to 
be tie velocity with which tie velocity/'(^) changes, or, as it is 
usually called, tie acceleration. Later (pp. 158-159) we siall 
discuss the geometrical interpretation of tie second derivative in 
detail. Here, however, we may note tie following facts: at a 
point where f\x) is positive, f{x) increases as x increases; if, on 
tie other hand, f\x) is negative, f{x) decreases as x increases. 


7. The Derivative and the Difference Quotient. 

Tie fact tiat in the limiting process whici defines tie deri¬ 
vative tie difierence Hx tends to 0 is sometimes expressed by 
saying that tie quantity Acc becomes infinitely small. Tiis expres¬ 
sion indicates tiat the passage to tie limit is regarded as a pro¬ 
cess during which tie quantity Aa: is never zero, yet approaches 
zero as closely as we please. In Leibnitz’s notation tie passage 
to the limit in tie process of differentiation is symbolically ex¬ 
pressed by replacing tie symbol A by tie symbol d, so tiat we 
can define Leibnitz’s sjunbol for tie derivative by tie equation 

dx Ax^o^x 


* Tbe terms second, third ,. .., n-ih dijferential coefficient are also used; cf. 
second footnote, p. 90. 
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If, however, we wish to obtain a clear grasp of the meaning of 
the differential calculus we must beware of regarding the deri¬ 
vative as the quotient of two quantities which are actually 

“infinitely small The difference quotient ^ absolutely must 

be formed with differences Ax which are not equal to 0. After 
the forming of this difference quotient we must imagine the 
passage to the limit carried out by means of a transformation or 
some other device. We have no right to suppose that first Ax 
goes through something like a limiting process and reaches a 
value which is infinitesimally small but still not 0, so that Ax 
and are replaced by '' infinitely small quantities ’’ or “ in- 
jSnitesimals ” dx and dy, and that the quotient of these quanti¬ 
ties is then formed. Such a conception of the derivative is in¬ 
compatible with the clarity of ideas demanded in mathematics; 
in fact, it is entirely meaningless. For a great many simple- 
minded people it undoubtedly has a certain charm, the charm of 
mystery which is always associated with the word '' infinite 
and in the early days of the differential calculus even Leibnitz 
himself was capable of combining these vague mystical ideas 
with a thoroughly clear understanding of the limiting process. 
It is true that this fog which hung round the foundations of the 
new science did not prevent Leibnitz or his great successors 
from finding the right path. But this does not release us from 
the duty of avoiding every such hazy idea in our building-up 
of the differential and integral calculus. 

The notation of Leibnitz, however, is not merely attractive 
in itself, but is actually of great flexibility and the utmost 
usefulness. The reason is that in many calculations and formal 
transformations we can deal with the symbols dy and dx 
in exactly the same way as if they were ordinary numbers. They 
enable us to give neater expression to many calculations which 
can be carried out without their use. In the following pages 
we shall see this fact verified over and over again, and shall 
find ourselves justified in making free and repeated use of it, 
provided we do not lose sight of the symbolical character of 
the signs dy and dx. 

For the second and higher derivatives also Leibnitz has 
devised a notation of great suggestiveness and practical utility. 
He thinks of the second derivative as the limit of the “ second 
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difi’erence quotient in the following manner. In addition to 
the variable x we consider x^ = x~\-h and — x-Y 2h. We 
then take the second difference quotient as meaning the first 
difference quotient of the first difference quotient, i.e. the ex¬ 
pression 


where y=fix), yi=/(a^), and yi=f(x^). If we also write 
/i = /Sx and ^2 - — 2/ = Ay, we may appropriately 

call the expression in the last bracket the difference of the differ¬ 
ence of y or the second difference of y and write sjnnbolically ^ 

+ - % = A(A?/) = A2^. 


In this symbolic notation the second difference quotient is then 
A^2/ 

written where the denominator is really the square of Aa; 

while in the numerator the number 2 symbolically denotes the 
repetition of the difference process. This sjonbolism for the 
difference quotient f led Leibnitz to introduce the notation 


= ^ y" 


--n^) 


==^ 

du?' 


&c., 


for the second and higher derivatives, and we shall find that this 
notation also stands the test of use. 


8. The Mean Value Theorem. 

Between the derivative ^ =/(k) and the difference quotient 

there exists a simple relation which is important for many 
purposes. This relation is known as the mean value theorem, 


“difference of 

p~., h™™, “• 
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and is obtained in tbe following way. We consider tbe difieience 
quotient 

/K) ~/fe) _ A/ 

— X 2 Ax 

of a function f{x), and assume that tbe derivative exists every¬ 
where in the interval x^^ x ^ x^, so that the graph of the curve 
has a tangent everywhere. The 
difierence quotient will be re¬ 
presented by the direction of the 
secant (see fig. 14); it is, in fact, 
the tangent of the angle a shown 
in the figure. Let us imagine 
this secant shifted parallel to 
itself. At least once it will reach 
a position in which it is a tangent 
to the curve at a point between 
Xi and X 2 , namely, at the point u-—To "^®an value 

of the curve which is at the 

greatest distance from the secant. Hence there will be an inter¬ 
mediate value ^ such that 

f{x^ /fe) f\^) 

This statement is called the mean value theorem of the dijferential 
calculus. We can also express it somewhat difierently by noticing 
that the number ^ may be written in the form 

+ e(x2--x^), 

where 0 is a certain number between 0 and 1. In applications of 
the mean value theorem we shall often find that 6 cannot be 
more accurately determined than this, but it will usually turn 
out that a more accurate value is not needed. When accurately 
formulated, then, the mean value theorem runs as follows: 

If f(x) is continuous in the closed interval Xj^ ^ x ^ Xg and 
differentiable at every point of the open interval Xj^ < x < X 2 , then 
there is at least one value 0, where 0 <. 0 <. 1, such that 

/fe) —/(%) ^ 

x^ — x^ 



/'{%+ 0(032—2:1)}. 
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li we replace o^hj x aad x^hyx^ I, we can express the 
mean value theorem by the formula 

fjx+Ji) —fi^) =/'(!) =f'{x + dll), x<^ <X + ]l. 

% 


We Tvish to emphasize that while it is essential that f{x) 
should be continuous for ah points of the interval, including the 
end-points, we need not assume that the derivative exists at 
the end-points. This apparently trivial remark is actually useful 
in many applications. 

If at any point in the interior of the interval the derivative 
fails to exist, the mean value theorem is not necessarily true. 

This is shown by the example 
f(x)^\x\, p. 97. 

We can complete oux intuitive 
argument by tlie following con¬ 
siderations. TKere is at least one 
point P on the curve wbicli lias 
tbe greatest possible distance from 
^ the chord joining the points on the 
F;g. is.—To illustrate the mean cuxve whose abscisssB are and 

value th-o.em poillt the 

curve by hypothesis has a definite tangent. We shall now 
prove that this tangent must be parallel to the chord. By 
definition the tangent is the limiting position of the secant 
and is obtained by joining P to a point Q on the curve 
and letting the point Q move towards P. Since by hypothesis 
Q is not farther from the chord than P, the line PQ produced 
in the direction P to Q must either cut the chord or ruu parallel 
to it; and this must be the case, no matter on which side of P 
the point Q lies. This, however, is only possible if the limiting 
position is parallel to the chord. If we denote the abscissa of the 
point P by the letter the slope /'(|) of the tangent at P is then 



equal to the slope of the chord, hence for the number 

I in the theorem we may simply take the abscissa of P. 

The rigorous proof of the mean value theorem is usually 
developed in the following way. We fiu'st establish Rollers 
thmrern, which is a special case of the mean value theorem: 

If a function <f>{x) is continuous in the closed interval X]^ ^ x ^ X 2 
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and d'ifferentdablc m the open interval < x < Xo, and if in 
addition = 0 and = 0, then there exists at least one 

point i in the interior of the interval at tvhieli — 0 . 

In fact, tliere must be at least one point interior to the 
interval, at which the function ^{x) takes on its greatest or its 
least value (cf. Chap. I, xippendix I, § 2, p. 63); to be specific, 
we assume that ^ is a point where is a maximum, so that 
for every x in the interval f{x) ^ 9(^). Then for every number 
h whose absolute value | A | is small enough it is certainly true 
that ^(1) — ^(1 + A) ^ 0. If h is positive, 

h ^ ’ 

we now let A tend to zero through positive values and 
obtain ^ 0. If, on the other hand, h is negative, 

^ 0, and thus by letting h tend to zero 
A 

through negative values we obtain ^ 0; comparing this 
with the preceding inequality, we see that 9 ^'(^)== 0 , which 
establishes our theorem. 

We now apply Eolle’s theorem to the function 


^{x) =fix) —/K) — ^ ^ {f{x^) —f{x^)}. 

This function obviously satisfies the condition (l>{x^) = ^{X 2 ) == 0, 
and is of the form cf> {x) =f{x) + ax + 6 with constant coefficients 

a == and b. By p, 96, we Imow that 

Xg — % 

V'^) =f'{^) + Cl, 

and thus by Eolle’s theorem we have 

for a suitably chosen intermediate value hence 

X^ ^ 

and the mean value theorem is proved. 


* This function, apart from a factor independent of x, is the distance of the 
point (a:, fix)) of the curve from the secant; the reader can easily verify this 
for himself. 
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4 = +h. fir^t of many applications of the mean value theorem we shaU 
Tr n-efoUovdn^^ let the Junction f(x) be continuous in Ac closed interval 
a< x< b and have a derivative f'i^) at every pomt oj the open interval 
x~ b TA^n if f'(s) is positive everyivhere in a < x < b, the function 
ffx) 'is'mmotonic increasing in the interval a^x^b; and likewise ij 
i'lx) is negative in a < x < b, then f(x) is monotonic decreasir^. 

We ^hall prove the first statement; the second can be proved in 
a similar wav. Suppose that J'(x) > 0 , and let and *2 > x^ be any two 
values of 2 iii the closed interval. Then by the mean value theorem 

/(a:2) - /(®i) = 

where x^<%<x«. Since both factors on the right are positive, this 
proves that/fe) > f{x^); hence/(a:) is monotonic increasing. 

9. The Approximate Representation of Arbitrary Functions by 
Linear Functions. Differentials. 

The equation lim =/'(a=) defining the deri- 

vative is equivalent to tlie equations 

f{x + A) —/(a;) = hf'{x) + €% 

or y Ly-=f{x+ ^x)= f{x) + f{^) Ao; + € Ax, 

wliere £ is a quantity vrliicli tends to zero witK Ji = Ax, li 
for the moment we think of the point x as fixed and the incre¬ 
ment Ax as variable, then by this formula the increment of the 
function, that is, the quantity A?/, consists of two terms, namely, 
a part hf'ix) which is proportional to A, and an error ” which 
can be made as small as we please relative to h by making h 
itself small enough. Thus the smaller the interval about.the 
point X which we consider, the more accurately is the function 
-h h) (which is a function of Ji) represented by its linear part 
^(^x) -f approximate representation of the function 

-f- ?t) by a linear function of h is expressed geometrically by 
the substitution for the curve of its tangent at the point x. Later, 
in Chapter we shall consider the practical application of 
these ideas to the performance of approximate calculations. 

Here we merely remark in passing that it is possible to use 
this approximate representation of the increment Ay by the 
linear expression Jif'ix) to construct a logically satisfactory 
definition of the notion of a differential ”, as was done by 
Cauchy in particular. 
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While the idea of the differential as an infinitely small quan¬ 
tity has no meaning, and it is accordingly futile to define the 
derivative as the quotient of two such quantities, we may still 
try to assign a sense to the equation/'(cc) = dyjdx in such a way 
that the expression dyjdx need not be thought of as purely 
symbolic, but as the actual quotient of two quantities dy and dx. 
For this purpose we first define the derivative f{x) by our limit- 
ing process, then thinly of x as fixed and consider the increment 
Ax as the independent variable. This quantity h we call 
the differential of x, and write h = dx. We now define the ex¬ 
pression dy = y'dx = hf'{x) as the differential of the function y\ 
dy is therefore a number which has nothing to do with infinitely 
small quantities. So the derivative 
y' z=f(x) is now really the quotient 
of the differentials dy and dx] but 
in this statement there is nothing 
remarkable; it is, in fact, merely 
a tautology, a restatement of the 
verbal definition. The differential 
dy is accordingly the linear part of 
the increment Ay (see fig. 16). 

We shall not malre any im¬ 
mediate use of these differentials. 

Nevertheless, it may be pointed out for the sake of completeness 
that we may also form second and higher differentials. For if 
we think of h as chosen in any manner, but always the same 
for every value of x, then dy ~ hf\x) is a function of x, of which 
we can again form the differential. The result will be called 
the second differential of y, and will be denoted by the symbol 
d^y = dff{x). The increment of hf'{x) being h[ f'{x -f- h) 
the second differential is obtained by replacing the quantity in 
brackets by its linear pai*t hf"{x), so that d^y = hf'\x). We 
may naturally proceed further along the same lines, obtaining 
third, fourth, . . . differentials of &c., which can be defined 
by the expressions and so on. 



Fig, 16.—The differential dy 


10. Remarks on Applications to the Natural Sciences. 

' In the applications of mathematics to natural phenomena 
we never have to deal with sharply defined quantities. Whether 
a length is exactly a metre is a question which cannot be decided 
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bv any experiment and wMcli consequently has no “ physical 
meanin.^ Again, there is no immediate physical meamng in say- 
in^ that the length of a material rod is rational or irrational; we 
can always measure it with any desired degree of accuracy in 
rational numbers, and the real matter of interest is whether or 
Mt we can manage to perform such a measurement using rational 
numbers with reratively small denominators. Just as the ques¬ 
tion of rationality or irrationality in the rigorous sense of exact 
mathematics'''' has no physical meamng, so the actual carrying 
out of limiting processes in applications will usually be nothing 
more than a mathematical idealization. 

The practical significance of such idealizations lies chiefiy 
in the fact that if they are used all analytical expressions 
become essentially simpler and more manageable. For example, 
it is vastly simpler and more convenient to work with the 
notion of instantaneous velocity, which is a function of only 
om definite time-instant, than with the notion of average 
velocitv between two different instants. Without such idealiza¬ 
tion every rational investigation of nature would be condemned 
to hopeless complications and would break down at the very 
outset. 

We do not intend, however, to enter into a discussion of the 
relationship of mathematics to reality. We merely wish to 
emphasize, for the sake of our better understanding of the theory, 
that in applications we have the right to replace a derivative 
by a difference quotient and vice versa, provided only that the 
differences are small enough to guarantee a sufficiently close 
approximation. The physicist, the biologist, the engineer, or 
anyone else who has to deal with these ideas in practice, will 
therefore have the right to identify the difference quotient 
with the derivative within his li m its of accuracy. The smaller 
the increment h — dx of the independent variable, the more 
accurately can he represent the increment Ay = f{x -f- h) — f{x) 
by the differential dy= hf'(x). So long as he keeps within the 
limits of accuracy required by the problem, he is accustomed 
to speak of the quantities dx—h and dy — hf'{x) as “ infinitesi¬ 
mals These physically infinitesimal ” quantities have a 
precise meaning. They are finite quantities, not equal to zer‘o, 
which are chosen small enough for the given investigation, 
e.g. smaller than a fractional part of a wave-length or smaller 
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tlian the distance between two electrons in an atom; in generaJ, 
smaller than the degree of accuracy required. 


Examples 


1* Replace the statement “ At the point x = ^ the fiinetion f(x) is 
not differentiable ” by an equivalent statement not using any form of 
the word “ differentiable 

2. Differentiate the following functions directly by using the de¬ 
finition of the derivative: 


(a) 


1 

a; + 1 


(e) sin 3a;. 




(/) cos arc. 


(c) 


1 

2z^ + l" 



sinrc 


(g) sin^x. 


(h) cos^a:. 


3. Find the intermediate value 5 of the mean value theorem for the 
following functions, and illustrate graphically: 

(a) 2x. (b) (c) 5x^2x, (d) l/{x^-^ 1). (e) 


4. Show that the mean value theorem fails for the following functions 
when the two points are taken with opposite signs, e.g. x^ = —1, X 2 = 1; 

(a) IJx, (b) |ar|. (c) 


Illustrate graphically, and compare with the previous example. 


4. The Indefinite Integ-ral, the Primitive Function, and 
THE Fundamental Theorems of the Differential and 
Integral Calculus. 

As we have already mentioned above, the connexion between 
the problem of integration and the problem of differentiation is 
the corner-stone of the differential and integral calculus. This 
connexion we will now study. 

1. The Integral as a Function of the Upper Limit. 

The value of the definite integral of a function/(ii;) depends on 
the choice of the two limits of integration a and b. It is a func- 
tion of the lower limit a as well as of the upper limit b. In order 
to study this dependence more closely we imagine the lower 
limit a to he a definite fixed number, denote the variable of in¬ 
tegration no longer by x but by ii (of. p, 82), and denote the upper 
limit by x instead of b in order to suggest that we shall let the 
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varr anu that we wish to investigate the value of 
as a fuuctioii of the iipper limit. Accordingly, we 


f f{u)du= ^(x). 




We call this fanction an indefinite integral of the fnnction 

f{x). When we speak of an and 
not of the indefinite integral, we 
suggest that instead of the lower 
limit a any other could be chosen, 
in which case we should ordi¬ 
narily obtain a difierent value 
for the integral. G-eometrically 
the indefinite integral for each 
value of X will be given by the 
area (shown by shading in fig. 17) 
under the curve y==f(u) and 
bounded by the ordinates ^^ == a 
and u = X, the sign being determined by rules given earlier 

(p. 81 ). 

If we choose another lower limit a in place of the lower limit 
a, we obtain the indefinite integral 

^ix)=rf(u)du. 

*'a 

The difference W{x) — 0(a;) will obviously be given by 



which is a constant, since a and a are each taken as fixed given 
numbers. Therefore 

Y (a;) = $ (x) + const.; 

Difierent indefinite integrals of the same function differ only 
hy 071 additive eo7istant. 

We may likewise regard the integral as a function of the lower 
limit, and introduce the function 

= f f{u)du, 

•'X 

in which 6 is a fixed number. Here again two such in- 
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tegrals with different upper limits b and yS differ only by an 

additive constant / f{u)du. 

Jb 

2. The Derivative of the Indefinite Integral. 

We will now differentiate the indefinite integral <&(a;) with 
respect to the variable x. The result is the following theorem: 
The indefinite integral 

(^(x) = f f(ii)du 

•'a 

of a continuous function f(x) alivays possesses a derivative 0'(x), 
and, moreovery 

^’¥)=f{xy, 

that is, differentiation of the indefinite integral of a given con¬ 
tinuous function always gives us bade that same function. 



Fig. 18.—Difierendation of the indefinite integral 

This is the root idea of the whole of the differential and integral 
calculus. The proof follows extremely simply from the inter¬ 
pretation of the integral as an area. We form the difference 
quotient 

(x + 7i) — <1> (x) 
h ' 

and observe that the numerator 

+ rx px-\-h 

0(a; + ^( 3 :^) = / f{u)du — / f{u)du = / f(u)du 

is the area between the ordinate corresponding to x and the 
ordinate corresponding to x+ 7^. 

Now let Xq be a point in the interval between x and x-{- hdo 
which the function/(x) takes its greatest value, and x^ a point 
at which it takes its least value in that interval (cf. fig. 18). 



FUNDAMENTAL IDEAS 


[Chap 


112 

Tiiea the area in question will lie between the values hf{Xf^) and 
iif’x.). which represent the areas of rectangles with the interval 
to x~h as base and/{a;o) and/(aq) respectively as alti¬ 
tudes. Expressed analyticailv, 

fixo) ^- Y 




This can also be proved directly from the definition of the in- 
te.sral without appealing to the geometrical interpretation.* 
To do this we write 

I f{u)du = ]im S/(wJAm„, 

where Uq = x, iii. lUj • • • , ^ ^ points of division of 

the interval from a; to a; + h, and the greatest of the absolute 
values of the differences Au^ — — tends to zero as n 

increases. Then Aujh is certainly positive, no matter whether 
li is positive or negative. Since we Imow that/(a^o) '^f{u^) ^ f{xj) 
and since the sum of the quantities A% is equal to h, it follows 
that 

f(xa) ^ ^ s/{wj ^/K); 


and thus if we let n tend to infinity we obtain the inequalities 
stated above for 

or 

If h now tends to zero, both/(a;o) and/(.r^) must tend to the 
limit/(a:), owing to the continuity of the fonction. We therefore 
see at once that 

<D'(cr) = hm 

h —0 tl 

as stated by our theorem. 

Owing to the differentiability of ^(x), we have the foliowinf^ 
theorem, by § 3, Ko. 5, p. 97: 

The integral of a continuous function f(x) is itself a continuous 
function of ike upper limit. 

* Compare also the later discussion on p. 127 . 



II] 


THE INDEFINITE INTEGRAL 


113 


For tlie sake of completeness we would point out that if we 
regard the definite integral not as a function of its upper limit 
but as a function of its lower limit, the derivative is not equal 
tof{x)i but is instead equal to —f{x). In symbols: if we put 

=J f{u)du, 

tlien #(*)=—/(as). 


The proof follows immediately from the remark that 




du. 


3. The Primitive Function; General Definition of the Indefinite 
Integral. 

The theorem which we have just proved shows us that the 
indefinite integral ^{x) at once gives the solution of the follow¬ 
ing problem: given a function f(x), to determine a fu7iction F(x) 
such that 

F'{x) 

This problem requires us to reverse the process of differe^itiation. 
It is a typical inverse problem such as occurs in many parts of 
mathematics and such as we have already found to be a fruitful 
mathematical method for generating new functions. (For ex¬ 
ample, the first extension of the idea of natural numbers was 
made under the pressure of the necessity for reversing certain 
elementary processes of calculation. The formation of inverse 
functions has led and will lead us to new kinds of functions.) 

A function F(x) such thut F'{x) —f(x) is called a primitive 
function of fix), or simply a primitive of f{x); this terminology 
suggests that the function f{x) arises from F{x) by difierentiation. 

This problem of the inversion of differentiation or of the 
finding of a primitive function is at first sight of quite a different 
character from the problem of integration* From p. Ill, however, 
we know that: 

Every indefinite mtegral <I>(x} of the functio7i f(x) is a primitive 
0/f(2). 

Yet this result does not completely solve the problem of fiind- 
ing primitive functions. For we do not yet know if we have 
found all the solutions of the problem. The question about the 

CB7d8) 6 
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irrou'o of all primitive functions is answered by the following 
theorem, sometimes referred to as the fundamental theorem of 
the dinerential and integral calculus: 

The dijjermce of tico'primitives Fj,(x) and F 2 (x) of the samefuruy 


lion f(x) is alivays a constant: 


Ifx)^Ffx)^c, 


Thus from any one prmiiive function F(ic) we can obtain all the 
others in the form 

F(x) + c 


by suitable choice of the constant c. Conversely, for every value of 
the constant c the expression Fi(a;) == F(x) + c represents a primi¬ 
tive function of f(x). 

It is clear that for any value of the constant c the function 
F{x) -7- c is a primitive, provided that F{x) itself is one. For 
(cf. p. 96) we have 

{F[x -f h) + c} — {F{x) + c} _ F{x + h) — F{x) 

h h 


and since by hypothesis the right-hand side tends to/ (x) as A 0 

so does the left-hand side, and therefore 

^{F(x) + c}=fix) = F'(x). 


Thus to complete the proof of our theorem it only remains 
to show that the difierence of two primitive functions F^lx) and 
F^{x) is always a constant. For this purpose we consider the 
difference 

F i(a:) — ^2(3;) = 6 {x) 
and form the derivative 

G’(x) = lim 

h-^Q [ h r 

Both the exppssions on the right-hand side, by hypothesis, have 
the same limit/(a;) as A -> 0; thus for every value of x we have 
G (x) = 0. But a function whose derivative is everywhere zero 
must have a graph whose tangent is everywhere parallel to the 
2;-axis, i.e. must be a constant; and therefore we have G(x) = c, 
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as we stated above. We can prove this last fact without relying 
upon intuition, by using the mean value theorem. Applying the 
mean ralue theorem to G{x), we have 

G { x <^ — ^(^1) ” (^2 ^1)^ (^)j ^1 ^ ^ 2 - 

But we have seen that the derivative G'{x) is equal to 0 for every 
value of X, and hence in particular for the value hence it follows 
immediately that G{x-^ = G{x^. Since and iCg ure arbitrary 
values of in the given interval, G{x) must be a constant. 

Combining the theorem just proved with the result of No. 2 
(p. Ill), we can now make the following statement: 

Every primitive function F(x) of a given function f(x) can be 
represented in the form 

Fix) = c + 0(a:) = c+ f f{u)du, 

*'(3 

where c and a are constanls, and conversely, for any constant values 
of a and c chosen arbitrarily this expression always represents a 
primitive function. 

It may readily be guessed that the constant c can as a rule 
be omitted, since by changing the lower limit a we change the 
primitive function by an additive constant. In many cases, 
however, we should not obtain all the primitive functions if 
we omitted the c, as the example f(x) = 0 shows. For this 
function the indefinite integral of No. 1 (p. 110) is always 0, inde¬ 
pendently of the lower limit; yet any arbitrary constant is a 
primitive function of fix) = 0. A second example is the func¬ 
tion fix) = 'x/x, which is defined for non-negative values of x 
only. The indefinite integral is 

and we see that no matter how we choose the lower limit a the 
indefinite integral <l>(a;) is always obtained from | by addition 
of a constant which is less than or equal to zero, namely, the con¬ 
stant —yet such a function as + 1 is also a primi¬ 
tive function for ^/x. Thus in the general expression for the 
primitive function we cannot dispense with the additive constant. 
The relationship which we have found suggests an extension 
of the idea of the indefinite integral. We shall henceforth call 

every expression of the form c -f- <5 (a;) = c -h f fi^) du an inde- 
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r:x\ In otliei woids. ^ve slioJl no longei' make any 
the pyiniitive fiincHcn and the indefinite in- 
X?^“^rrhele 53 . if tb.e reader is to have a proper iinder- 
iixt-errelatioiis of tiiese concepts it is absoiutely 
^^■^c--sarv that he should clearly bear in mind that in the first 
TT-.TTn 00 and inversion of difierentiation are two 

entirelv diSerent things, and that it is only the knowledge of 
the relationshin between them that gives us the right to apply 
the term '' indemiite integral ” to the primitive function also. 

It is customary to represent the indefiinite integral by a 
notation which in itself is perhaps not perfectly clear. We write 

F{x) = c+ fif{u)du= f f{x)dx-, 


that is, we omit the upper limit x and the lower limit a and also- 
tie additive constant c and use the letter x for the variable of 
integration. It would really be more consistent to avoid this 
last change, in order to prevent confusion with the upper limit x 
which is the independent variable in F{x). In using the notation 


Jf{x)dx we must never lose sight of the indeterminacy con¬ 
nected with it, i.e. the fact that that symbol always denotes an 
indefinite integral only. 


4. The Use of the Primitive Function in the Evaluation of 
Definite Integrals. 

Suppose that we know any one primitive function F{x) = 
jf[x)dx for the function f{x) and that we wish to evaluate the 
definite integral J f{u)du. We know that the indefinite integral 

a a 


being also a primitive of f(x), can only differ from F{x) by an 
additive constant. Consequently 

^{x) = F(x) + c, 

and the additive constant c is at once determined if we recollect 

rx 

that the indefimte integral 0 (a;)= / f{u)du must take the 

Ja 

value 0 when x=a. We thus obtain 0 = <t> (a) = F{a) + c, 
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o=—-F(a) and ^{x)== F{x) — F{a). In particular, 
for the value x = 6 we have 

£f{u)du=F(h)-F{a), 

which gives ns the important rule: 

If F(x) is any ^primitive of the function i{x) ivhatsoever, 
the definite integral of f (x) betiveen the limits a and b is equal to the 
difference r(b) ]7{a). 

If we use the relation F'{x) = f{x) this may be written 
in the form 

Fib) — Fia) = £ F'{x)dx = £ dx. 

This formula can easily he proved and understood directly. We 
divide the interval a^x^b into suh-intervals Ax^,Ax„, 
JS.F 

and consider the sum S ^ Aa;„. On the one hand, this sum is 

simply S AF = Fib) — Fia), independently of the particular 
subdivision; hence its limit is Fib) — Fia). On the other hand, 

its limit is also equal to J F' (x) dx, as follows from the mean value 

theorem. For AF/Ax, = where ^ is a point intermediate 

between the ends and x^ of the interval Ax„. The sum is 
therefore equal to S Aa;„ F'H,); and by the definition of integral 

this tends to the limit f F'ix) dx as the subdivision is made finer, 

''a 

which estabhshes our formula. 

Tn applying our rule we often use the symbol | to denote 
the difference F{b) — F{a); i.e. we write 

£fix)dx = Fib) - Fia) = Fix) 

meaning by the vertical line that in the preceding expression 
first the value b, and then the value a, is to be substituted for x, 
and finally the difference of the resulting numbers is to be found. 

5. Examples. 

We are now in a position to illustrate by a series of simple 
examples the relationships between the definite integral, the 
indefinite integral, and the derivative, which we have just in- 



ve, 

dc. 


!■:. virtue ox tte theorem on p. Ill, from each of 
itiou fcrmuls directly proved in § 2 (p. 82) we can 
^nerentiation formula. 


0- ?. 86 'is-e obtained tie integration formula 

Cx-dx = —^ (S"--" - a-+^) 

J a -T i 


for everv rational number sc = i and all positive values of a and &; if vie 
^•riibico the variable of integration by u and tbe upper limit by a:, this may 
be vTitten 



a+ 1 


From this it follotrs by the fundamental theorem that the right-hand side 
is a primitive function of the integrand, i.e. the differentiation formula 

^ - (ad- 

ax 


is valid for every rational value of a =t= — 1 and all positive values of x. 
By direct substitution we find that this last formula is also true for 
if ^ > 0. The result obtained exactly agrees with what we have 
already found (p. 95) by direct differentiation. Thus by using the fun¬ 
damental theorem after we had carried out the integration, we could have 
saved ourselves the trouble of that differentiation. 

Further, from the integration formula 

f cos udu — sm a; — sin a 


given on p. 87 it follows that — sin a; = cos x, in agreement with the 
result found on p. 96. ^ 

Conversely, however, we may regard every directly-proved differen¬ 
tiation formula F'{x) — f{x) as a connexion between a primitive function 
F(x) and a derived function /(a;), that is, we may regard it as a formula 
for indefinite integration and then obtain from it the definite integral of 
f{x) as on p. 117. This very method is frequently made use of, as we 
shall see in Chapter IV (p. 205). In particular, we may start from the 
results of § 3 (p. 94) and obtain the integral formulae of § 2, p. 82, in virtue 
of the fundamental theorem. For example, from p. 95 we know that 
d a;“+i 

— = (a + l)a:“. Therefore —— is a primitive function or indefinite 

dX OC 'T" 1 

integral of x% provided that a =f= — 1, and thus by p. 117 we again arrive 
at the integral formula above. 
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Exaivipt.es 


1. From the differentiations performed in Examples 2, 3 on p. 109, set 
up the corresponding integrations. 

ri dx 2xdx 

2 . Evaluate (a) (6) 

3. Using Example 2, prove from the definition of the dehnite integral 
that 




(n + 2)2 (27i)2j 2 

. _ . . ___ 

(n2 + 22)2 • ■ • ^ (^2 .p ^^2) 



5. Simple Methods oe Graphical Integration 

An indefinite integral or primitive function oif{x) is a func¬ 
tion y = wLich not only can be visualized as an area, but 
like any other function can be represented graphically by a 
curve. Our definition immediately suggests the possibility of 
constructing this curve approxi¬ 
mately and thus obtaining a graph 
of the integral function. To begin 
with we must remember that this 
last curve is not unique, but on 
account of the additive constant 
can be shifted parallel to itself 
in the direction of the y-axis. We 
can therefore require that the in¬ 
tegral curve shall pass through 
an arbitrarily selected point, e.g. if x—\ belongs to the 
interval of definition of f{x), through the point with the 
co-ordinates a; — 1, y = 0. The curve is thereafter determined 
by the requirement that for each value of x its direction is given 
by the corresponding value of f{x). To obtain an approximate 
construction of a curve which satisfies these conditions, we seek 
to construct not the curve y — F{x) itself, but a polygonal path 
(broken line) whose corners lie vertically above previously as¬ 
signed points of division of the cc-axis and whose segments have 
approximately the same direction as the portion of the integral 
curve between the same points of division. For this purpose we 



Fiir. 10 .—Graohical intesration 
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interval o: the cc-axis by means of tlie points ic= 1, 

^ ^ r- eer:rin number of parts, not necessarily all 





of tie same length, and at each point of division we erect tie 
parallel to tie y-axis. Then (fig. 19) we draw through the point 
y = 0 the straight line whose slope is equal to /(I); 

through the intersection of 
this hne with the line £c = 
we draw the line with the 
slope f(o^); through the in¬ 
tersection of this line with 
x=X 2 we draw the line with 
slope/(iCg), and so on. In 
the actual practical con¬ 
struction of these lines, we 
erect at each point of divi¬ 
sion the ordinate to the 
curve y = f{x), and project 
these ordinates on to any 
parallel to the y-axis; to 
be specific, let us suppose 
that they are projected on. to 
the j/-axis itself. We then obtain the direction of the integral 
curve by joining the point with co-ordinates x=0 and y=f{x) 
bo the point a? = — 1, ^ = 0. By carrying over these directions 
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parallel to themselves we obtain a polygonal path whose corners 
lie vertically above the given points of division of the a;-axisand 
whose direction agrees with the direction of the integral curve at 
the initial point of each interval. This polygonal path can be made 
to represent the integral curve with any desired degree of accuracy 
by the subdivision of the interval fine enough. We can 

frequently improve the accuracy of the construction by choosing 
for the direction of each segment of the potygon that direction 
which belongs not to the beginning but to the mid-point of the 
corresponding interval (of. figs. 20 and 21).* 

In fig. 21 the construction described above is carried out for the func¬ 
tion/(i*?) = graphical integration we obtain an approximation to the 

integral curve, which is the parabola y — lx- — In addition, fig. 20 
shows an approximation to the integral function of the finaction }{x) = 1 jx. 
We shall study this integral later in greater detail—it will turn out to be 
the logarithmic function. Finally, the reader would be well advised to 
work out some other examples for himself, e.g. the graphical integration 
of the functions sin x and cos x. 

Exaiviples 

' 1. By graphical integration with the interval li — construct the 
following integral curves: 

(a) f x^dx 2). (6) f \ dx {I ^ x ^ 2). 

1 ^ 

In particular, evaluate J 

6. Further Eemarks on the Connexion between the 
Integral and the Derivative 

Before we begin to follow up tlie relationships found in § 4 
(p. 109) systematically we shall illustrate them from another 
point of view, which is closely related to the intuitive idea of 
density and to other physical concepts. 

* We may mention in piissini; that graphical integration (that is, the find¬ 
ing of the graph of a prim ill vo F{x) of a function/(:c) which is itself given by 
a graph) can also be performed by means of a mechanical device, the so-called 
integraph. In this mcclianisni a pointer is moved along tlio given curve and 
a pen automatically traces one of the curves y — F{x) for which F'{x)~f(x). 
The indeterminacy of the constant of integration is expressed by a certain arbi¬ 
trariness in the initial position of the instrument. For integrating devices 
generally see B. Williamson, Inlpyrul Calculus^ pp. 214-217 (Longmans); Dic¬ 
tionary of Applied Fliysic&y Voi. Hi, pp. 450—457 (Macmillan, 1923). 

(E798) 



FUNDAMENTAL IDEAS 


122 


[Chap, 


1. Mass Distribution and Density; Total Quantity and Specific 
Q1Iantit5^ 

We siirspGse tliat; any mass whatsoever is distributed along 
a straight line, the ar-axis, the distribution being continuous but 
nor- necessarily iiniform. We may, for example, think of a vertical 
column of air standing on a surface of area 1; as a;-axis we take 
a line pointing vertically upwards and as origin the point on 
the earth s surface. The total mass between two abscissse 
and X 2 is then determined in the following way by means of 
a so-called sum-function F(x), W'e measure distance along the 
line from the initial point of the mass-distribution, a; = 0, and 
by F{x} we mean the total mass between the abscissa 0 and 
the abscissa x. The increment of mass from the abscissa to 
the abscissa is then given simply by 

F{X2) 

a sign is thus assigned to the increment, and this sign changes 
if Xj and X 2 are interchanged. 

The average mass per unit length in the interval x^ to is 
F{x 2) — F(x^) 

X2 — Xj^ 

if we assume that the function F(x) is differentiable, then as 
X 2 % this value tends to the derivative F'{Xj). This quantity 
is precisely what is usually called the specific mass or density 
of the distribution at the point xp, as a rule, of course, its value 
depends on the particular point chosen. Between the density 
f{x) and the sum-function F{x) there accordingly exists the 
relation 

^ ~ /(®)=(®)- 

The sum-function is a •primitive function of the density, or, 
what amounts to the same thing, the mass is the integral 
of the density] conversely, the density is the derivative of the 
sumfunction. 

Exactly the same relation is very frequently encountered 
in physics. For example, if by Q{t) we denote the total amount 
of heat needed to raise unit mass of a substance from tempera- 
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ture to temperature t, then to raise the temperature from t, 
to 4 amount of heat equal to 

Q (^ 2 ) Q (^) 

is needed. Between and the average amount of heat used 
per unit increase in temperature is then 

If we once again assrune the differentiability of the function 
Q(t) we obtain in the limit a function 

^(i) = lim 

which we call the specific heat of the substance. This specific 
heat is in general to be regarded as a function of the tem¬ 
perature. 

Here again, between specifiic heat and total quantity of heat 
there exists the characteristic relation of integral and derivative, 

f q{t)dt = Q{h) —Q{a). 

We shall meet with the same relations in all cases where 
total quantity and specific quantity are contrasted, e.g. 
electric charge as contrasted with density of charge, or the 
total force on a surface as contrasted with the force-density or 
pressure. 

In nature it usually happens that what we know directly is 
not the density or specific quantity, but the total quantity; thus 
it is the integral which is primary (as the name “ primitive ’’ 
suggests) and the specific quantity is only arrived at after a 
limiting process, namely, differentiation. 

Incidentally it may be noted that if the masses considered 
are by their nature positive, the sum-function V{x) must be a 
monotonic increasing function of a;, and consequently the specific 
quantity, the density/(a;), must be non-negative. Nothing hinders 
us, however, from considering negative quantities also (e.g. 
negative electricity); then our sum-functions lix) need no longer 
be monotonic. 
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2. The Question of Applicatioiis. 


"T*..,,. -’on of tie ■Drimitive sum-fimctioii to tlie density of 
nerhans becomes clearer when it is realized that 
^cm tie noint- of view of physical facts the limiting processes 
oTinteriiition and diSerentiation represent an idealization, and 
that tier do not express anything exact in nature. On the con- 
t-rarv, in the realm of physical actuality we can form in place of 
the lnte.nrai only a sum of very many small quantities and in 
place of the derivative only a diSerence quotient of very small 
quantities. The quantities Ax remain different from 0; the 
passage to the limit Air -> 0 is merely a mathematical simplifi¬ 
cation, in which the accuracy of the mathematical representation 
of the reality is not essentially impaired. 

As an example we return to the vertical column of air. Ac¬ 
cording to the atomic theory we find that we cannot think of 
the distribution of mass as a continuous function of x. On the 
contrary, we will assume (and this, too, is a simplifying ideali¬ 
zation) that the mass is distributed along the a;-axis in the form 
of a large number of point-molecules lying very close to one 
another. Then the sum-function F(x) will not be a continuous 
function, but will have a constant value in the interval between 
two molecules and will take a sudden jump as the variable x 
passes the point occupied by a molecule. The amount of this 
jump will be equal to the mass of the molecule, while the average 
distance between molecules, according to results established in 
atomic theory, is of the order of 10“^ cm. If now we are per¬ 
forming upon this air column some measurement in which masses 
of the order 10^ molecules are to be considered negligible, our 
function cannot be distinguished from a continuous function. 
For if we choose two values x and x-j- Ax whose difference Ax 


is less than 10"^ cm., then the difference between F{x) and 
F{x - 7 “ Ax) will be the mass of the molecules in the interval; 
since the number of these molecules is of the order of 10^, the 
values of F{x) and F{x + Ax) are, so far as our experiment is 


concerned, equal. As density of distribution we consider simply 
the difference quotient = _(g + ~ jg a,jj 


important physical assumption that we do not obtain measurably 
different values for this quotient when Ax is allowed to vary 
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between certain bounds, say between 10“^ and cm. Now 
let us imagine that F{x) is measured and plotted for a large 
number of points about 10“^ cm. apart, and that the points thus 
found are joined by straight lines; we obtain a polygon, and 
by rounding off the corners we finally obtain a curve with a 
continuously turning tangent. This curve is the graph of some 
function, say This new function F^{x) cannot within the 

limits of experimental accuracy be distinguished from F{x), 
and its derivative is within the same limits equal to AF/Ax; 
we thus have found a continuous differentiable function which 
for the purposes of physics is the function F{x). 

It is perhaps appropriate to discuss yet another example of 
the concepts of sum-function and density of distribution. In 
statistics, e.g. in the kinetic theory of matter or in statistical 
biology, these concepts frequently occur in a form in which the 
nature of the mathematical idealization is particularly clear. 
Let us consider e.g. the molecules of a gas confined in a vessel 
and observe their velocities at a given instant of time. Let the 
number of molecules be N, and let the number of those with 
velocities less than x be N^{x). Then <1>(.7;) denotes the ratio of 
the number of molecules moving with velocities between 0 and 
X to the total number of molecules. This sum-function is, of 
course, not continuous, but is sectionally constant and suddenly 
increases by l/N when x as it increases passes a value which 
is equal to the velocity of some molecule. 

The idealization which we shall make here is that we shall 
think of the number N as increasing beyond all bounds. We 
assume that in this passage to the limit N ^ the sum-fimction 
<S){x) tends to a definite continuous limit fmiction F(x), That 
this is really the case (i.e. that we can with sufiScient accuracy 
replace 0(a;) by this continuous function F{x)) is obviously an 
important physical assumption; and it is another such assump¬ 
tion to suppose that this sum-function F{x) possesses a deri¬ 
vative F'(x) =f{x), which we then call the density of distri¬ 
bution. The sum-function is connected with the density of dis¬ 
tribution by the equations 


F{X) = jj{u)du- FQ>) - F{a) = f{x)dx. 


* Ger. stUcJcweise; cf. Chap, IX, § 3. 
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T-of distribution is occasionally referred to as tte 
""E" that a molecule possesses the velocity k. 

have just carried o^ plays a pat part in 
theorv of gases originated by Maxwell; m exactly 
the mathematical form it appears in many problems of 

mar hematic ai statistics. 


- The Estoution of Intbgrals ahd the Mean Value 
‘ Theoeem of the Integeal Calculus 

We close this chapter with some considerations about a matter 
o' general si'mificance, the whole importance of which will not 
appear untiT somewhat later. The point m question is the 
estimation of integrals. 

1. The Mean Value Theorem of the Integral Calculus. 

The first and simplest of these estimation rules runs as fol¬ 
lows- if in an interval a ^ a: ^ 6 the continuous function f{x) 
is everywhere non-negative (is either positive or zero), then the 
definite integral 

£f{x)dx 

is also non-negative. Similarly, the integral is not positive if the 
function is positive nowhere in the interval. The proof of this 
theorem follows directly from the definition of the integral. 
From this the following theorem arises: if 
f{x)^g(x) 

everywhere in the interval a ^ x &, then 
f f{x)dx'^ f g{x)dx 

also. For by our first remark the integral of the difference 
f(x) — g{x) is non-negative and by our addition rule (cf. p. 82) 

(m -g{x))dx== Jj{x)dx- g (a;) dx. 

Let M be the greatest and m the least value of the function 
f{x) in the interval ab. The function M—f{x) is non-negative 
in the iaterval, and the same is true for the function f(x) — m. 
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From the above remark we immediately obtain the double 

meqtiality t ^ b 

f mdx^ I f{x)dx^ f Mdx. 

Ja *^<2 

But r}idx =mj dx=m{b — a) andlilcewise J Mdx=M{h~a), 

pb 

y^-hence mih — a) ^ / f{x)dx^M{b— a). The integral under 

consideration can therefore be represented as the product of 
— a) and some number ju between m and M: 

pb 

/ f(x) dx == fJi {b — a), m g ja ^ M. 

•'a 


As a rule there is no need to state the exact value of this mean 
value fx. We may, however, state that it will be assumed by the 
function at one point | of the interval a ^ ^ 6 at least, since 

in its interval of definition a continuous function assumes all 
values between its greatest value and its least. As in the case 
of the mean value theorem of the difEerential calculus, the exact 
statement of the value ^ is in many cases unimportant. We may 
therefore put fx = f{i), where ^ is an intermediate value of x, 
and we then have 

f f{x)dx= {b — a)f(^), a^^^b. 

a 


This last formula is called the mean value theorem of the integral 
calculus. 

We can generalize the theorem somewhat by considering, 
instead of the integrand/(it;), an integrand of the toTm f{x) p(x), 
where p (x) is an arbitrary non-negative function, which, like f(x), 
is to be assumed continuous. Since mp{x) ^f{x) p(x) ^ Mp{x), 
we immediately obtain the relation 


J ^b pb ph 

f p{x)dx^ f{x)p(x)dx^M p{x)dx, 

a '^a •'a 


or, in a single equation, 

f f{^)pi^)dx = f(i) I* pix)dx, 

Ja 'Ja 

where ^ is again a number intermediate between a and b- 
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IS pro v-ed the folloTring theorem: 
ofej ere continuous Junctions m a ^ x ^ b, oMd 

f fixYp {x)dx^fii)£ p(x)dx, 


iVflQTB 


a ^ I ^ 


2. Applications. Tlie Integration of for any Irrational Value 
of cc. 

The mean value theorem and the equivalent integral estimates 
immediately aSoid us an insight into an intuitive and easily 

apprehended fact: the value 
01 an integral changes very 
little if the function itself is 
everywhere changed very little. 
In precise language: if in the 
whole interval a the 

absolute value of the difference 
of two functions f{x) and g{x) 
is less than a number €, then 
the difference of their inte¬ 
grals is in absolute value less 
than e(6 — a). In symbols: 
if throughout the iuterval 
a^x^b we have | f{x) — g{x) [ < then 

IjT fixjdx — jT g{x)dx I < €(& _ a) 

or^ otherwise expressed, 

-e{b—a) + jf g(x)dx <j^ f(x)dx <J^g{x)dx+€{b— a). 

Fig. 22 illustrates this theorem very clearly. For the curve 
y=f(x) we draw the “parallel curves” g=f(x)+e and 
y=jf(^) — e- By hypothesis the function g{x) keeps within the 
strip bounded by these “ parallel curves ”. It is clear from this 
that the areas which are bounded by the curves f{x) and g(x) 
differ from one another by less than half the area of the strip, 
and the area of the strip is just 
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£{f(^) + “■ — “)• 

No appeal to intuition is needed. Since 

+ gio^) <f(^) < e + g(x)i 

it follows, by considerations analogous to those on p. 126, that 
J^{—e + g(x)}dx f{x)dx {g{x) + ejfZa;, 

which as the result of the fundamental rules of integration takes 
the form ^ ^ ^ 

—€(6 — a) + J g(x) dx <ij f (x) dx <C. J g (x) dx-{- e(5 — a); 

here we have merely replaced the integral of a sum by the cor¬ 
responding sum of integrals, and have noticed that 

rb 

j €dx = €{b — a). 


As an indication of the importance of this theorem, we shall 
show that with its help we are able to integrate the function x°- for any 
irrational value of a, or, more exactly, to calculate the definite integral 


J x°‘ dx. Here we assume that 0 < a < 6. 

We represent the index a as the limit of a sequence of rational numbers 
aj, a 2 , • • • > • • • J so that a — lim a„; here we can assume that none 


of the values a„ is equal to —1, since a itself is different from —1. For 
the power x'^ we then use the definition 

= lim x^ 


and notice the following; no matter how small a positive number e we 
choose, we can always find an n so large that in the whole interval * 
a "^x ^ 6 we have | | < e. 


* This can be proved quite simply as follows. (Cf. Appendix I, § 3, p. 69). 
Remembering that is monotonic, and putting ~ a« — a, we have 

I xa- — xo^n I = I 1 — X^n | ^ {a«- + 6«-) ( | 1 — a^n | H- I 1 — feSn I ); 

for a:a lies between and so that ^ + 6«, and likewise I — x^n lies 

between 1 — a^n and 1 — so that ( 1 — x^n ( ^ (| 1 — aSn | + | 1 — j). 

From lim a5« = lim h^n == 1, it follows that 

n —^ 00 n —Jk 

lim I 1 — aSn I == lim | 1 — 65n | =0; 

ft —^co n—>00 

BO if 71 is chosen large enough the right-hand side o£ the inequality is less than e. 
This gives us | xo^n — a;®-1 < € simultaneously for all values of x in the interval 
b. 
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c-V e’^-olv the relationship mentioned above to the 
obtaining 

:. f'C 

rv...wv< ix-dz<. i x'-’^n dx + B{h ~ a). 

J, Ja 

3 on the right and on the left, however, may be evaluated in 
ivith the result on p. 85, giving 

■ a] - - , (O'”'*"’ - 

“n -r i 

< f'x^dx < —t-r + s(& - o). 

Ja «-n -I- 1 


If we now let the number s steadily decrease and tend to 0, the oor- 
respondins values of n increase beyond all bounds; the numbers a,j, a"™, 
and S'” must then converge to a, a“, and 6“ respectively, and we immediately 
obtain the result 

A = -T-? 

Ja “ + 1 

In other words, the integration formula that holds for rational values of a 
holds also for irrational values of a. 

From this it follows in virtue of the fundamental theorem of p. Hi 
that for positive values of x the differentiation formula 

A = (a -f l)x^ 

ax 


alreadv obtained for rational values of a remains valid for irrational values 
of a also. 


Exaimples 

1. Find the intermediate value 5 of the mean value theorem of the 
integral calculus for the following, and interpret geometrically: 


rh 

(a) / 1 dx. 

(b) 

f xdx. 

Ja 


Ja 

rb 


dx 

(c) / x^dx. 

(d) 



2. Let j{x) be continuous. Prove, from the mean value theorem of the 
integral calculus, that the derivative of the indefinite integral of /(a;) is 
equal to f{x). 

3. (a) Evaluate x'^l'^dx. What is lim /„? Interpret geomotri- 

Jo 

cally. (5) Do the same for = 


f 


x^dx. 
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4 ,* Let the function /(5) be continuous for all values of and let 
f{d) be defined by the equation 


Rrhere S is an arbitrary positive number. Prove that: 

(a) the function F(x) possesses a continuous derivative for ail values 
of iP; 

(&) in any fixed interval a we can make | F(x) — /(r) | < s, 

where e is an arbitrary pre-assigned positive number, by choosing S small 
enough. 

5.* Schwarz’3 inequality for integrals. 


Prove that for all continuous functions f{x), g{x) 

j^(j{x)fdxJ (g(x)fdx ^ [f’'f{x)g{x)dof. 


Appendix to Chapter II 

1. The Existence of the Definite Integral of a 
Continuous Function 

We have still to give a proof of the fact that the definite 
integral of a continuous function between the limits a and b 
(a < h) always exists. For this purpose we recall the notation 
of § 1 (p. 79), and consider the sum 

= i fit) 

1 

It is certainly true that 

= S /(»,) ^ ^ S /(w,„) A®, = T„, 

„ = 1 

where /(t;J denotes the least and f {u^) the greatest value of the 
function in the v-th sub-interval. The problem is to prove that 
F^ tends to a definite limit independent of the particular manner 
of subdivision and of the particular choice of the quantities 
provided that as n increases the length of the longest sub-interval 
tends to zero. To establish this it is obviously necessary and 
sufficient to show that the two expressions and F^ converge 
to one and the same limit. 
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fuxdaaIEntal ideas 

■v-,. i^ovr small the positive number e is chosen, we 

unii’orm continuity of /(a;) that in every suffi. 
Tv-mlv 'smab interval the “oscillation” |/K)—/{uj] is 
g; so that if the subdivision is fine enough we cer- 

ts^inly must nave 

0 ^ ^ - £5 = 5 A2:,{/(%) -/(«.)} < e(6 - a ). 

We therefore see t-liat as h increases this difference must tend 
to zero, and so voo can content ourselves with proving that one 
of the sums, say conv^es. _^s convergence will be proved 
as soon as we show that | can be made as small as de- 

sired by requiring that the corresponding subdivisions (which 
we shall refer to as ‘'subdivision ” and “subdivision m” 
respectively) go beyond a certain degree of fineness. This degree 
of fineness*^ is characterized by the property that for both sub- 
dimsions the oscillation of the function in each sub-interval is 
less than € (e > 0). We pass to a third subdivision whose points 
of division consist of all the points of subdivision n and of 
subdivision m taken together. This new subdivision, which has 
say I points of division, we denote ^ the suffix Z, and we con¬ 
sider the corresponding upper sum Fi. We shall now estimate 
the value of 1 bj ^st oGaining estimates for the 

expressions IF^ — Fi\ and \F^ — Fi\, We assert that the 
following two relationships hold: 

F^^T^^K and 

The proof follows at once from the meaning of our expressions. 
Let us consider say the v-th sub-interval of the subdivision n. 
This sub-interval will consist of one or several sub-intervals of 
the subdivision 1; the terms corresponding to these intervals 
will each consist of two factors, one of which is a difference Ax 
and the other of which is certainly not greater than f{u^) and 
not less than/('y^). The sum of the lengths Ax of those intervals 
of the subdivision I which lie in the v-th sub-interval of the 
coarser subdivision n is, however, exactly Ax^. We therefore 
see that the corresponding contribution to the sum Fi must 
lie between the limits f{uJ}Ax^ and/(^,.)Aa;^. If .we now sum ovei 
all the n sub-intervals we obtain the first of the above inequafi- 
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ties; the second is obtained in exactly the same waj^- if we con¬ 
sider the subdivision m instead ;^thc subdivision n. 

We have already seen that — ^ < c(& — a); it is like¬ 
wise true that ^ < e{b — a). From the inequalities for 

Yi proved above, it therefore follows that 

0 £Y^ — Ti<€{b—a) and 0 ^ < ^{b — a). 

Thus it is also certain that 

IFT- ^1 = 1 (^-^)| <2e{b^ay 

Since € can be chosen as small as we please, this relation shows 
us by Cauchy’s convergence test (p. 40) that the sequence 
of numbers F^ actually converges. At the same time we see 
at once from our argument that the limiting value is completely 
independent of the manner of subdivision. 

The proof of the existence of the definite integral of a con¬ 
tinuous function is thus complete. 

Our method of proof teaches us still more. It shows us that 
in many cases we are also led to the integral by a somewhat 
more general limiting process. If, for example, f{x) ~ ^{x)il}{x) 
and the interval from a to 6 is subdivided into n parts by the 
points of division we consider instead of the sum 
the more general sum 


where and are two not necessarily coincident points of 
the i^-th sub-interval. This sum will also tend to the integral 


/ b pb 

f{x)dx— I cj)(x)i/j(x)dx 


as n increases, provided that the length of the longest sub-interval 
tends to zero. 

A corresponding statement holds for all sums formed in an 
analogous way; for example, the sum 

tends to the integral 
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rru^ r,-r/-;' .'.Mhe-e ficts foIloTTS lines exactly similar to the above 

' euj. 21-jt be Tcrked out in detail. 


2. TH3 EsLATIOS BETW3EN THE MEAN VaLUE TheOREM OP 
THE Difperextial Calculus and the Mean Value 
Teeoseja of the Integral Calculus. 

Between the mean value theorem of the differential calculus 
and that of the integral calculus there exists a simple relation 
which is arrived at by way of the fundamental theorem (p. Ill) 
and which we give as an instructive example of the use of that 
theorem. We take the mean value theorem of the integral 
calculus in its more special form, 

ff(x)dx=(b-a)f(i). 


If we put ff{x)dx^F{x), so that f{x) = F'{x), the theorem 
just TYTitten takes the form 

F{h)-F{a) = {b-a)F’{^) 

or = 

0 — a 

Here we can ob^douslj choose for F(x) any function whose 
first derivative F'{x) = f(x) is continuous, and thus for such 
functions the mean value theorem of the differential calculus is 
proved. 

If we consider the more general form of the mean value 
theorem of the integral calculus, 

f{x)p{x)dx=f{^) p{x)dx, 

where p(x) is a function which in our interval is continuous and 
positive and f{x) is an arbitrary continuous function, we are 
led to a correspondingly more general mean value theorem ol 
the differential calculus. We put 

/ fix) P [x) dx = F(x), i.e. f{x)p (x) = F'{x), 

Jp{x)dx= G(x), i.e. p{x) = G'{xy, 


and 
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the above mean value formula then takes the form 
Fib)-F(a) = {Oib)-G{a)}f{^), 


or, since/(a:;) 

F{h)~F{a) _F'U) 

G{b)-~^G{a) G'Hy 

wliere a ^b. 

This formula, in which i once again denotes a number inter¬ 
mediate between a and b, is called the generalized mean value 
theorem of the differential calculus. For this to be valid it is 
obviously sufficient to assume that F(x) and G{x) are continuous 
functions with continuous first derivatives and that in addition 
G'(x) is everywhere positive (or everywhere negative). For with 
these assumptions the whole process can be reversed. 

Finally, it should be observed that in the present discussion 
of the mean value theorem of the differential calculus we have 
had to make assumptions more stringent than the theorems in 
themselves require. (Cf. § 3, No. 8, p. 103, and later p. 203.) 


Exaiviple 

1. Show that if f(x) has a continuous derivative in the interval 
a ^3: then/(a;) can be represented as the dilference of two monotonio 

functions. 



CHAPTER III 


Differentiation and Integration of the 
Elementary Functions 

L The Sbiplest Eules for Differentiation and 

THEIR ArPLICATIONS 

In Mgher analysis and its applications it is usually the case 
that the problems of integration are more important than those 
of difierentiation, but that differentiation offers less difficulty 
than integration. Consequently the natural method of building 
up the integral and differential calculus is first to learn to dif¬ 
ferentiate the widest possible classes of functions and then by 
virtue of the fundamental theorem (Chap. II, § 4, p. 116) to make 
the results thus obtained available for the solution of integration 
problems. In the following sections it will be our task to carry 
out this programme. To a certain extent we shall make a 
fresh start, since we shall work out the most important differen¬ 
tiations and integrations systematically Vvdthout calling upon 
the results of last chapter. In this development of the subject 
certain rules for differentiation, with the first of which we are 
akeady acquainted (p. 96), will play an important part. 

L Eules for Differentiation. 

We assume that in the interval which we are considering the 
functions and ff{x) are differentiablej our rules then run as 
follows: 

Eule 1. Multiplicatioyi by a constant. 

If e is a constant and 4{x) = cf{x), then ^{x) is differentiable, 
and 

(f>'{x) = cf'(x). 

136 
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THs follows immediately from the relation 

<f>{x + k) — ^{x) ^ f(x + Jl) —fix) 

h h 

if we take the limits as ^ 0. 

Rule 2. Derivative of a sum. 

If 4>i^) =/(^) + is differentiable, and 

=/'(*) + 9'(^); 

that is, the processes of differentiation and addition are inter¬ 
changeable. The same holds for the sum of any finite number (n) 
of terms 

<f>{x) = Il/,(a;), 

for which we obtain 

4>'{x) == S//(a:). 

y=l 

We may pass over the proof, which after Chap. II, § 3 (p. 88) is 
fairly obvious. 

Rule 3. Derivative of a -product. 

If ^(x)= f(x)g{x), then (f)(x) is differentiable, and 

=f{^)9\^) + 9i^)f{^)- 

The proof follows from the equation 

,j>{x+h) — 4>(x) _f{x+h)g{x+h) —fix) g (x) 
h h 

_ fi^ -f^gix+h) —fix +'h)g (a;) +fix +h)g (k) —fix) g ix) 

h 

h h 

In this last expression the passage to the limit A 0 can be 
directly carried out, yielding the formula stated. 

This formula takes a still more elegant form if we divide * 
throughout by <j>{x) =f{x)g{x). We then obtain 

I 9'i^) 

4>i^) fi^)~^ gi^y 

* We must, of-course, assume that <f>(x) is nowhere equal to zero. 
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From the last of these it is clear that the (n+ l)-th derivatiye 
of r:" vanishes everywhere. 

In virtue of our first two rules, a knowledge of the difier- 
e^tiat^on of powers at once enaoies us to difierentiate any 
polynomial 

y = Giq ~i~ ^ 2 ^"" " 1 “ •••"{" 

We have simply 

y' 2a2X fi- Sa^x^ + . . . + 

and further 

= 2^2 + 3. 2 ^ 30 ; + 4. 3a^x^ + , . . + n{n — 
and so on. 

The difierentiation of any rational function now follows 
with the help of the quotient rule. In particular, we shall 
again deduce the difierentiation formula for the function a;” 
where n = —m is a negative integer. The application of the 
quotient rule, together with the fact that the derivative of a 
constant is equal to zero, gives us the result 



or, if we take m = — n, 

^ == nx^~\ 

dx 

which agrees formally with the result for positive values of n 
and with the results given earlier (p. 95). 


3. Bifferentiation of the Trigonometric Functions. 

For the trigonometric functions sin a; and cos a? we have 
already (p. 96) obtained the differentiation formulse 

d . . d 

—• sma;= cosa; and --- coscc = —smo;. 
dx dx 


The quotient rule now enables us to differentiate the functions 

4 . sin a? cosa; 

y~taiix= - and y=Qotx =——. 

sin a; 


cos a; 
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According to the rule, the derivative of the fii-st of these func¬ 
tions is 

- cosmic + sin^ir 

y = 

cos^a; 


and we obtain the result 

A tana; = —~ sec^x = 1 -f- tan^x. 
dx cos*'a; 

Similarly, we obtain 

d 1 

_ cot® = — . -- ■■■ = —cosec®® = —(1 4- cot®®), 
dx sm“® ' 


2. The Corresponding Integral Formul,® 

1. General Buies for Integration. 

The fundamental theorem of p. 116 and the definition of the 
indefinite integral reveal to us the possibility of writing down 
an integral formula corresponding to each differentiation formula. 
The following rules of integration (of which the first two have 
already been mentioned on p. 82) are completely equivalent to 
the first three rules of differentiation. 

Multiplication hy a constant: If c is a constant, then 

J cf{x) dx = cj f(x)dx. 

Integration of a sum: It is always true that 

/{/(») + g{x)}dx=j f{x)dx + jg{x)dx. 

To the third, rule of differentiation corresponds the rule for 
the integration of a product, or, as it is usually called, the rule 
for integration by parts. On integration the product rule gives 

f(^) 9 '{oc)dx+ jg{x)f'{x)dx. 

The indefinite integral on the left is obviously f{x)g(x) (except 
possibly for an additive constant), and we can therefore write 
the rule for integration by parts in the following form: 

/ fix)g'{x)dx =f{x)g{x) - jg{x)f{x)dx. 
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last integration formulaj the counterpart of the rule for 
::.e diiterentiation of a product, has been given here only for 
the sake of completeness; it will not become important ^ 
until the next- chapter (p. 218). 

2, Integration of the Simplest Functions, 

Corresponding to the differentiation formulae for special 
functions which we have recently found, we now set down the 
equivalent integration formulae. The formula 

^ cc" = 

ax 

when expressed as an integration formula becomes 

fx^'~^dx = 4 = 0 . 

n 

For this formula merely means that the derivative of the right- 
hand side is equal to the expression under the integral sign 
on the left. If we replace by ^ + 1, we obtain the integral 
formula 

fx^dx = 75^+1 n ^ — 1 . 

^ n-\-l 

This formula holds for every integral index n (where < 0 
it of course holds only if a; 4 = 0) with the exception of n = — 1 ^ 
for which the denominator n + 1 would vanish. Later (p. 167) 
this exceptional case will be studied in detail. 

The fundamental theorem of the integral calculus at once 
permits us to use our integral formulae for the determination of 
areas, that is, of definite integrals. By p. 117 we immediately 
obtain 

fx”dx= 4 — ( 6 «+i — a"+i), w = 4 = — 1 , 
n+1 r- , 

where if w is negative we assume that a and b are of the same 
sign, since otherwise the integrand would be discontinuous in 
the interval of integration. 

To the differentiation formulae for since, coscc, tance, and cot a; 
correspond the following integration formulae: 
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Jcosxdx == sinx, J&inxdx — —cosoj, 

dx == tanaj, f = —cota;. 
^ cos^o; '' sin^o; 


From these formulae we obtain by way of the fundamental rule 
of Chap. II, § ^ (P- 11"^) value of the definite integral between 
any limits, the only restriction being that w^hen the last two 
formulee are used the interval of integration must not contain 
any point of discontinuity of the integrand. For example, 

J f cosxdx ~ sina? = sin6 — sina. 

a 

It scarcely needs to be emphasized that with the help of 
the first two rules of integration we are now in a position to 
integrate any polynomial in x, and, in fact, any linear combina' 
tion with arbitrary constant coefficients of the functions inte¬ 
grated here. The following point, however, should be noted. 
Ellies of integration and rules of differentiation must according 
to the fundamental theorem be equivalent to one another; it 
is therefore possible first to prove the general integration rules 
of this section and then to read off the differentiation rules of 
the preceding section. The reader would be well advised to 
carry out this suggestion for himself. 


Examples 

1. Find the numerical values of all the derivatives of a;® — at a; = 1. 

2. What is the numerical value of the eleventh derivative of 

317a;9 _ 202a;7 ^70 ^ ^ 13|p 

3. Differentiate the following functions and write down the correspond¬ 
ing integral formulae: 


(a) 

ax-{- b. 

(«) 

ax^ + 2bx + c 

(i) 

25ca;’. 

ocx^ -}- 2^x + Y 

(c) 

a + 2bx + cx^. 

(/) 

1 1 

1 — x^ 1 4- 

(d) 

ax 

(?) 

(a:® — V + 4)(a;® + V So;* + 

cx d 

x^^ + 16 


4. Let P{x) = ao -h aja; + + . . . -f- a^x*K 

(а) Calculate the polynomial F{x) from the equation F{x) — F'{x) = P{x). 

(б) * Calculate F{x) from the equation CqF{x) + c-^F\x) + cJP'^\x) — P{x). 
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5 . DiSerentiate the following fanctions and write down the corre- 

integral formulas: 


(i) 


2 sin X eos x. 
1 

1 -f tan X 


(c) X tan X, 

sip X -f- COS X 


id) 


sm X — cos X 


(e) 


sin® 

X 


Recallins tiiat sec x — - , 

r. -> • T c Cl cos X 

inoieateci m b-y. 

0, —-sec a;. 
dx^ 

7. — sec X tan x. 


coseo X = -5 find the derivativps 

sm a; 


o 

8. — cosec a:. 
dx^ 


9. ,— tan X sin x. 
dx^ 


10. Find the limit as -> <» of the absolute value of the n-th. deri- 


itive of i at the point x= 2, 

X 


Evaluate: 


11. I'{ax-tb)dx. 

15. [(x^+l^dx. 

J \ x^/ 

12. J (aa^ -f 2bx -r c)dx. 

16. f (a cos X + J 

d \ sin^ X/ 

13. J(^x^-r'7x^-{'6x^-\~Zx^’\-l)dx. 

17. /'(3a:+7sma;+- —_h\ 
d ^ x^ cos^a;/ 


18. J sec X tan x dx. 


3. The Ijs^terse Function and its Derivative 

i. The General Formula for Differentiation. 

We have seen earlier (pp. 21 and 67) that a continuous func¬ 
tion y —f{x) has a continuous inverse in every interval in which 
it is monotonic. Blore exactly: 

If Sb -^h is an interval in which the continuous function 
y == f (x) is monotonic, and if t(si)— a and f (b) = /3, then x is a 
fmiction of y which in the interval betiveen a and ^ is one-valued, 
continuous, and motioionic. 

As we have abeady shown on p. 92, the concept of the deri¬ 
vative gives us a simple means for recognizing that a function is 
monotonic and therefore has an inverse. For a differentiable 
function is certainly always monotonic increasing if f\x) is 
greater than zero throughout the corresponding interval, and 
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similarly is monotonic decreasing is everywliere less than 

zero in the interval. 

We shall now prove the following theorem: 

If in the interval a < x < b ^Ae function j ~ f(x) is Uiffereji- 
liable, and in that interval either f'(x) > 0 everywhere or else 
f'{x) < 0 everywhere, then the inverse function x = ^(y) also 
possesses a derivative at every point of its interval of definition, 
and between the derivative of the given function y = f (x) and that 
of the inverse function x — <j>{j) there exists for corres'voyiding 
values of x and y the relationship f'(x). ^'(j) = 1, which we can 
also write in the form 

^ = 2. 
dx dx" 

dy 

In this last formula we again observe the flexibility 
of Leibnitz’s notation. It is just as if the symbols dy 
and dx were quantities which could be operated with like 
actual numbers. The proof of this formula is correspondingly 
simple if we regard the derivative as the limit of the difference 
quotient, 

y' =f'{x) == lim ^ = lim - - ' 

Ax — Xi — ^xXj^ X 

where x and y =f(x), and Xj^ and y^ =f{x^), respectively denote 
pairs of corresponding values. By hypothesis the first of these 
hmiting values is not equal to zero. On account of the continuity 
of y —f{x) and x = (j}{y) the equation lim Air = 0 is equivalent 
to lim A^/ = 0, and consequently the relations y^-^y and x-^->x 
are also equivalent. Therefore the limiting value 


X. — X x^ — X 

lim -i-= lun — - 

xx-^xyx y yx-^yyx y 


exists and is equal to-. On the other hand, the limiting value 

f ip) 

is by definition the derivative <j>{y) of the inverse function ^{y), 
and thus our formula is proved. 

This formula has a simple geometrical meaning, which is clearly shown 
in fig. 1. The tangent to the curve y = f{x) or x = cp(y) forms with the 
(E7d8) ^ 



Ii.6 


U j. i". 
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in ansle a, Trith the positive t^'-axis an angle p, and from 
inearhn^ of the derivative 

/'(ir) = tan a, 9'(3/) = tan p. 

Since, however, the sum of the angles 
a and p is Tr/2, tan a tan p = 1, and 
this relationship is exactly equivalent to 
our differentiation formula. 


,—Direrentiatioa of the 
inverse function 


We Rave hitherto expressly 
assumed that either f'{x) > 0 or 
f'{x) < 0 , i.e. that f'{x) is never 
zero. What, then, happens if < 
/» = 0? If f\x)=^0 every¬ 
where in an interval the function 
is constant there, and consequently has no inverse, since the 
same value of y must correspond to all values of x in the interval. 
If the equation f{x) = 0 is 
true only at isolated points, 
and if for the sake of sim¬ 
plicity f{x) is assumed con¬ 
tinuous, then we must dis¬ 
tinguish whether on passing 
through these points f(x) 



0 

Fig. 2.—^Parabola 



Fig. 3.—Cubical parabola 


changes sign or not. In the first case this point separates a point 
where the function is monotonic increasing from another where 
it is monotonic decreasing. In the neighbourhood of such a pomt 
there can be no single-valued inverse function. In the second 
case the vanishing of the derivative does not destroy the 
monotonic character of the function y = f{x), so that a single- 
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valued inverse exists. But the inverse function will no longer 
be differentiable at the corresijonding point; in fact, its derivative 
will be infinite there. The functions y x- and y = 01 ? at the 
point a: = 0 offer examples of the two types. Figs. 2 and 3 
illustrate the behaviour of the two functions where they pass 
through the origin and at the same time show that one of the 
functions, namely y= a?, has a single-valued inverse, but that 
the other function, y = x^, has not. 

2. The Inverse of the Power Function. 

The simplest example of an inverse function is offered by the 
functions y = for positive integers n and, as we at first assume, positive 
values of x. Under these conditions y' is always positive, so that for 
all positive values of y we can form a unique positive inverse function 

x=^y = y^i”. 

The derivative of this inverse function is immediately obtained in accor¬ 
dance with the above general rule by the following calculations: 

d{y^h_dx_l_ 1 _1 1 _1 

dy dy dy n * 

dx 


and if we now denote the independent variable by x, we may finally 
write 

= t (a:i/») = I xVn-\ 
dx dx n 


which agrees with the result obtained directly on p. 94. 

The point a; = 0 requires special consideration. If x approaches 0 
through positive values, jdx, where n > 1, will obviously increase 

beyond all bounds; this corresponds to the fact that for n > 1 the deri¬ 
vative of the 71-th power j{x) — vanishes at the origin. Geometrically 
this means that the curves y — ?i > 1, touch the ?/-axis at the origin 
(cf. fig. 17, p. 84), 

For the sake of completeness it should be noted that for odd values of n 
the assumption that a: > 0 can be omitted and the function y^x^ can be 
considered for all values of x without loss of its monotonic character or of 


the uniqueness of its inverse. The differentiation formula ^(2/^^”) “ “ ^ 


still holds for negative values of y; 


for a; = 0,7^ > 1, we have —;— = 
dx 


0 , 


which corresponds to an infinite derivative (dxfdy) of the inverse fnnetior 
at the point y = 0. 
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3. Tia Inverse -Trigoaometrie F-anctions. 

Li :.rc:er to form tie inverses of tlie trigonometric functions 
v.e once again consider the graphs of sina:, cosa:, tana;, and cota;. 
ViQ a- once see from figs. 14 and 16, p. 26, that for each of these 
ranctions it is necessary to select a definite interval if we are 
50 sneak of a unique inverse; for the lines y=c parallel to the 
r-anis cut the carves in an infinite number of points, if at all. 



For the function y= sinx the derivative y' = cosa; will e.g. 
be positive in the interval — 77/2 <.x< In this interval 
the sine accordingly has an inverse function; we write the in¬ 
verse function of the sine in the form * 

X == arc siny 

(read arc sine y\ this means the angle whose sine has the value y). 
This function runs monotonically from *—7r/2 to + 7 r /2 as ^ tra¬ 
verses the interval —-1 to -f-l. If we especially wish to emphasize 
that we are considering the inverse function of the sine for this 
very interval, we speat of the frinci'pal value of the arc sine. 
If we form the inverse function for some other interval in which 
sina; is monotonic, e.g. the interval + 7 r /2 < a; < 877 / 2 , we 
obtain “ another hranch ” of the arc sine; without the exact 
statement of the interval in which the values of the function 
must lie the arc sine is a multiple-valued function, and in fact 
has an infinite number of values. 

In general, the fact that arc siny is multiple-valued is 
expressed by the statement that to any one value y of the sine 
there corresponds not only the angle a; but also the angle 
2 /j 77 X; as well as the angle {2k VjTr — x, where h is any 
integer (cf. %. 4 ). 

* The notation x = is also used in English books. 
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The differentiation of the fxinction x == arc sin^^ is performed 
in virtue of our general rule by the following short calcula- 
fcion: 

= = 1 __ 1 

iy y' cosa? + ^(1 — singer) ± V {1 — 2 /^)’ • 


where the square root is to be taken as positive if we confine 
ourselves to the first interval mentioned. 

If the independent variable is finally changed back from 
y to X, the differentiation formula for the function arc sin a; is 
obtained in the following form: 


d 

— arc smrr = 
dx 


1 

V(1 - o?)' 


Here it is assumed that the arc sine lies between — 7 r /2 and ’i-7rl2j 
and the square root sign is chosen positive. 



For the inverse function of 3 /= coscc, denoted by arc cos rr, 
we obtain the differentiation formula 


d 

— arc cosa; == — 
dx 


1 


in exactly the same way. Here we take the positive sign of the 
root if the value of arc cos a? is taken in the interval between 0 
and TT (not, as in the case of arc sina;, between —7r/2 and +7 t/ 2); 
cf. fig. 5. 

A word remains to be said about the end-points x= —1 and 
a;= -f- 1 . The derivatives become infinite on approaching these 
end-points, corresponding to the fact that the graphs of the 

* If instead of this we had chosen the interval 9 t/2 < x < Stt/S, correspond¬ 
ing to the substitution of a; + -tt for x, we should have had to use the negative 
square root, since cos x is negative in this interval. 
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H verse sine and inrerse cosine must possess vertical tangents at 

these 'points. 

We car: deal witli tie inverse functions of the tangent and 
eotanpent in an analogous way. The function y = tan x, whose de^ 

rivative 1 jcos^x for x=\=7r/2-{-]c7T 
* ; is everywhere positive, has a 

I unique inverse in the interval 

--rtl2 <x<, 77/2. We call this 
\ inverse function x = arc tan?/ 

W or (by interchange of the letters 

^ S') 2/ = tana;. We see at 

y^^j^cinnx once from fig. 6 that the original 

-^ many-valnedness of the inverse 

1 —^i.e. the many-valuedness which 

-j-J occurs if the interval of the 

j values of the function is not 

I fixed—is expressed by the fact 

that for each x we could have 
Fig. 6.—The inverse tangent function chosen instead of y any of the 

values y+lcTT (where h is an 
integer). For the function y = cotx the inverse x = arc cot y, or 
(by interchange of x and y) y= arc cot a;, is uniquely determined 
if we require that its value shall lie in the interval from 0 to tt; 
the many-valuedness of arc cot a; is otherwise the same as for 


The differentiation formulae may be found as follows: 

. dx 1 ^ 1 1 

X == arc tanv, = cos^a; ==-= _• 

dy ^ 1 -j- tan^a; 1 + y^' 

dx 

, dx . . 1 1 

X = arc cot?/, = —sm^a; = —_ = 

dy 1 -|- cot^a; 1 -{- ^2* 

: nnaily, if we denote the independent variable by a;, 


• arc tana? = 


d ^ 1 

-- arc cota; = —- 

dx 1 i 
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4 . The Corresponding Integral Formulae. 

Expressed in tlie language of tlio indefinite integral, the 
fonrml© which we have just derived read as follows: 


1 1 
r__- dx = arc sin®, / ——-- dx = —arc cos a;, 


-\/(l — 

f _ dx = arc tan®, 

Jl + 3^ 


f 


1 + x^ 


dx = —arc cotx. 


Between the pair of formulae on the left and that on the right, 
which express each indefinite integral in the form of two functions 
which appear entirely difEerent, no contradiction exists. We 
must remember that in the case of the indefinite integral an 
arbitrary additive constant remains at our disposal. If we choose 
these constants so that they differ by 77/2 and recall that 
77/2 — arc coscc = arc sinx and likewise 7r/2 — arc cot a? = arc tana: 
this formal disagreement is immediately cleared up. The in¬ 
definiteness simply depends on the fact that the indefinite 
integral is not a single definite function, but a whole family of 
functions which differ from one another by arbitrary additive 
constants. The equation for an indefinite integral specifies not 
the value, but only a value, of it. As we have already remarked, 
it would be more correct to express this fact by always including 
the undetermined constant, thus writing, not 

J f{x)dx= F{x), 

but f dx= F {x) + 0 . 


For convenience, however, it is usual to avoid this more detailed 
form; the reader should therefore be all the more careful to bear 
in mind the indefiniteness which is always associated with the 
shorter form (see also p. 116). 

From the formulae for indefinite integration there immedi¬ 
ately follow formulae for definite integration, as on p. 117. 
In particular, 

dx , 

I -^ — arc tana? 

J. l + x^ 


= arc tan6 — arc tana. 



152 D35B1EXTIATI0N AND INTEGRATION [Chap. 
— 03 ~ 1 and recall that tanO = 0 and tan.7r/4 = 

rr r" 1 


Re jnn-jter rr, liMch GriginaEy arose from the consideration 
qf Ac cdnJc, is bu this forniuia brought into a very simple relation- 



defaied as sJioum in jig, 7. 


Examples 

1, 11 y = y = corresponds to a; = 8. Find ^ for a; = 8- mhrt^ 

X- ^ dx dx ^ 

y= jiQT X and find — for ?/ = 16, and show that the values of these 

derivatives are consistent with the rule for inverse functions. 

2. Prove that (a) arc sin a+ arc sin p = arc sin (a Vl.— pa _j_ p VY_ ^' 2 ). 

(6) arc sin a arc sin p =arc cos ( a/I —vT — pa—ocp); 

(c) arc tan a + arc tan P = arc tan P 

l-ap 


D^erentiate the expressions in Ex. 3-10 and write down the corre¬ 
sponding integral formula: 


3 . 

1 -f a: 

4. VxCQS-X, 

^ 14 " Va: 
1- 


Q Q-rc sinaj 
1 — tana; arc tana; 

7. arc sin a;, arc cos a;. 10. 5 arc cot a; + 

g 1 + arc tana; 

1 — arc tana; 


arc cos a: 
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11 Using graph paper, plot y 
ri 1 

squares, 1 


p. 121). 




——■ on a large scale. 
1 -f- a:^ 

dx, thus obtaining an estimate for 


By counting 
™ (c£. Ex. 1, 


4 . Differentiation of a Function of a Function 

L The Chain Rule. 

The preceding rules for differentiation enable us to differen¬ 
tiate every function which can be expressed as a rational expres¬ 
sion whose terms are functions with known derivatives. We 
can, however, take yet another important step forward and 
differentiate all those functions obtained by compounding func¬ 
tions with known derivatives. Let cj){x) be a function which is 
differentiable in an interval a^x^h and assumes all values 
in the interval a ^ ^ ^ We now wish to consider a second 
differentiable function ^(</») of the independent variable cj>, in 
which the variable cf) ranges over the interval from a to j8. We 
can now regard the function ^(<5^) = =f(x) as a function 

of X in the interval a ^ x^b. The function f{x) == g{4>{x)] 
will then be called a function of x compounded from the 
functions g and or a function of a function. 

If, for example, 9(0;) = 1 — and ^(9) = V 9, this compound func¬ 
tion is simply f(x) = V(l — x^). For the interval a we here take 

the interval 0 x The values of the function c/){x) exactly fill up the 

interval 0 ^ 9 ^ 1; the compound function f{x) = V(1 — is there¬ 
fore defined in the interval 0 ^ cc ^ 1. 

Another example of the compounding of functions is the function 
f{x)= V(1 -]- x^)y where the compounding process may be indicated by 
the equations 

9(rc) == 1 -f <7(9) = V9 

and where the value of the function <^{x) runs through all positive 
numbers ^ 1, so that the function J{x) == {7(9(0;)} can be formed for ail 
values of x. 

In compounding functions in this way we must naturally be careful 
to restrict ourselves to intervals a for -which the compound 

function is defined. For example, the compound function V (1 — a;-) is 
defined only for values of 0; in the region — 1 ^ 03 ^ 1 , and not in the 
? region 1 < a; ^ 2 , for when a; is in this last interval the values of the 
function 9(0;) consist of negative numbers, for which the function ^(9) is 
not defined. 

Just as we can compound two functions with one another, we can and 
( 11793 ) 6 * 
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in vrnicii the com}30uiiding process is performed 

V (1 -r arc tan x-) 

tThiel can be bnilt np bv the compoimciiiig process 

^ ^ .n / .V) = 1 -n arc tan o, == V 6 (©) = f(x). 

Tor tie -diicrentiation of compound functions we Eave tie 
foiowins nindaEiental tieorem, tie chain rule of the differential 

calciihts: 

Ike fiDidion f(x) = iz{^(x)} is differentiahley and its derivative 
is given by the equation 

j'{x) = g'{<j>). <i>'{x), 

or, in Leibnitz’s notation, 

dy __ dy d f 
dx dcf'dx' 

In words: ike derivative of the co7nq)ound function is the product 
of the derivatives of the constituent functions. 

Tie proof of tils formula follows very easily if we recall tie 
meariing of tie derivative. For any arbitrary tsx =}= 0 and cor¬ 
responding values of and tiere exist two quantities e 
and tending to 0 witi Lx^ suci tiat 

-j- eA^ and A^ = + rjAx; 

we have only to calculate rj from tie second equation and, wiere 
Ao 4= ^ tie first equation, wide if Acf — 0, we put e = 0.' 

If in tie first of tiese equations we now substitute tie value of 
A6 from tie second equation, we obtain 

^9 = 9'(4‘Wi^)^ + {v9'(<f>) + + € 1 ?} Aa;, 

or gwm+ { v9'(<f>) + }. 

In tiis equation, iowever, we can let Ax tend to 0, and at once 
obtain tie result stated, since tie bracket on tie rigit tends to 
zero witi Ax, Consequently tie left-band side of our equation 
ias a limit f{x), and tiis limit is equal to tie fiirst term on tie 
rigit-iand side, as was stated.* 

* W’e could also have proved the rule by carrying out the passage to the 

limit Ax 0, and consequently -> 0, in the equation ^ The 

Aa: A<f> Ax 
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By successive application of our formula we can immediately 
extend it to functions wMcli arise from the compoiindmg of more 
than two functions. If, for example, 

y = 9{u), U = 4,{v), V = f{x), 


we can think of y = f(x) as a function of x; its derivative is 
given by the rule 

^ = 2/' == 9 '(u) f’(v) f (x) = ^ 
dx dll dv dx 


The case of a function compounded of an arbitrary number of 
functions is essentially similar. The proof may be left to the reader. 


2. Examples. 

As a very simple example we consider the function y where we 

put plg[,g[ being a positive integer and p a positive or negative integer, 
so that a is an arbitrary positive or negative rational number. Let x be 
positive. By the chain rule with 

2/ = (p = 

we have the formula 

Q a 


so that for arbitrary rational values of a we obtain the differentiation 

formula ^ 

— 

dx 


in agreement with the result already found in another way in Chap. II, 
§ 3 {p. 94 ). 

As a second example, we consider 

2/ = V(1 — x^) or 2/ = V cp, 


where <p = 1 — a;® and —1 < a; < 1 . The chain rule gives us 

/ 1 / o \ ^ 

^ ~ 2V9 ■ ~ V(1 — x^) 


Further examples are given in the following brief calculations: 
1 . 2/ == 2bro sin V (1 — a;^), 

dy __ 1 dV(l — x^) 

dx V{1 — (1 — a;^)} dx 


I a; j V(1 — x^) ^ '\/(l — 

method in the text is, however, to be preferred, since it avoids the necessity 
for considering the case 6 '{x) = 0 specially. 
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, (1 4- -A; 
dx 


0 

- \ \1 - xl 

— x) 2 _ _1_ 

2v (i -f x) ‘ (1 - xf (1 + _ ^)3/2- 


Tie chain rnle for dinerentiation can also be expressed in the form of 
a’-' in'e n-ation formula, in agreement with the fact that to each differen- 
^ipt'cn fcrmula there corresponds a completely equivalent integration 
fcrmula. Nevertheless, we will pass over this formula for the present, 
since ’'*ve have no immediate need of it here and, moreover, it is discussed 
in detail later (Chap, IV, § 2, p. 207). 


3. Further Remarks on the Integration and Differentiation of 
when a is Irrational. 

In view of the elementary definition of the power by the equation 
of’ = lim 


where the numbers form a sequence of rational numbers with the limit a, 
we might be tempted to effect the differentiation of by direct passage 
to the limit in the differentiation formula 



We are not entitled to do this unless we have the right to conclude that 

r r ^ 

from the relation x ” -^x- there follows the relation — x ^ j- There 

dx “3? 

is, however, a very serious objection 
to such a passage to the limit. For 
in any arbitrarily small neighbour¬ 
hood of a given curve other curves 
may be dra^vn whose direction at 
arbitrarily selected points differs 
from the direction of the original 
curve by any desired amount; for 
example, we may approximate to 
a straight line by a wave lying ar¬ 
bitrarily near it, the angle between the wave and the line reaching a 
value as high as 45*^ (see fig. 8). In other words, the above example 
shows us that from the fact that two functions differ only very little from 
one another, we cannot immediately conclude that their derivatives also are 
everywhere Twxrly eqxuH to one another» This objection forbids us to 



Fig. S.—Approximation to a straight line 
by wavy cur\'es 
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riorm the apparently obvious passage to the limit, in the absence of 

however, the integral behaves quite differently from 
derivative. We have already observed on p. 128 that if two functions 
* .a iggg than s throughout the interval from a to b, their integrals 
^t differ by less than e{6 — a). We there used this result to establish 
aTvalidity of the differentiation formula 

^ a;o+l = of-. 


a. + I dx 


or, replacing a + 1 by a, 


dx 


■ of- = ccx^ 


In this indirect way, therefore, the relation 

^ above discussion is a characteristic example of the interrelation 
of the differential calculus and the integral calculus. Yet in principle it 
is preferable to replace (as we shaU do on p. 173 el seq.) the elementary 
detotion of by another, essentially simpler, definition which will lead 
us once more to the same result, and this time directly. 

Exaliples 

Difierentiate the following functions: 


1 . {x+lf. 

2. (3:k+5)2. 

3. (cc® — 3a;® — x^)K 
1 


11 . sin (a;®). 

12. V(1 + silica;). 

13. sin—. 


4. 


5. 


1 + a; 
1 


14. tan 


1 + a; 


1- a;2 

6 . {ax + h)^ {n an integer). 

7. ^ 


a; 4- V (o;^ — 1) 

j fax^ + bx + c 

V w 


^ ^ 


:)■ 


9. (V(i - 

10 . sin^ai. 


1 - a; 

16. sin(a;^ -f 3a; + 2). 

16. arc sin (3 + a;®). 

17. arc sin (cos a;). 

18. sin (arc cos V(1 — x ^)). 

19. ^V2_^-V2. 

20. [sin(a; + 7) ] 

21 . [arc sin (a cos a; + h) 
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5. ]\£ 4 Xima and Minima 


Now that we have attained a certain mastery of the problem 
of difierentiating the elementary functions and the functions 
compounded from them, we are in a position to make a variety 
of applications. Here we shall consider the simplest of these 
applications, the theory of maxima and minima of a function, 
in conjunction with a geometrical discussion of the second deri¬ 
vative, and then in the next section we shall again take up the 
thread of the general theory. 


1. Convexity or Concavity of Curves. 

d 

By definition the derivative ^/(x) of a function f{x) gives 

(tx 

the slope of the curve y =f(x). This slope can itseh be repre- 




d 

sented by a ciurve y’ = the derived curve of 

the given cmve. The slope of this last curve will be given by the 

d d? 

derivative the second derivative of 

f{x), and so on. If the second derivative/"(a;) is positive at a 
point X —so that owing to continuity (which we here assume) it 
is positive in a certain neighbourhood of the point x—then the 
derivative/'(aj) must increase as it passes this point in the direc¬ 
tion of increasing values of x. Hence the curve y = f{x) turns 
its convex side towards the direction of decreasing values of y. 
The opposite is true iif"{x) is negative. In the first case, there- 
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fore, tlie curve in tlie neiglibourliood of tlie point lies above the 
tangent, in the second case below the tangent (see figs. 9a and b). 

Special consideration is required only in the case of points 
where f\x) = 0. On passing through such a point the second 



derivative/"(a;) will, as a rule, change its sign. Such a point will 
then be a point of transition between the two cases indicated 
above; that is, the tangent will on one side be above the curve, 
and on the other side below it, so that besides touching the 
curve it will also cross it (see fig. 10). Such a point is called a 
point of inflection of the curve, and the corresponding tangent 
is called an inflectional tangent. 

The simplest example is given by the function y = the cubical 
parabola, for which the a;-axis itseK is an inflectional tangent at the point 
0, Another example is given by the function f{x) = sin cc, for which 
= d{sm x)/dx = cos x and j"(x) — d^siix x)ldx^ — —sin a;. Conse¬ 
quently /'(O) = 1 and /''(O) = 0; since the sign of f"{x) changes at a; — 0, 
the sine curve has at the origin an inflectional tangent inclined at an 
angle of 45° to the a;-axis. 

It must, however, be noted that points can exist where f'^x) = 0 
although the tangent does not cut the curve, but remains entirely on one 
side of it. For example, the curve y=x^ lies entirely above the a-axis, 
although the second derivative /"( 2 c) vanishes for a; = 0. 

2. Maxima and Minima. 

We say that a continuous function or a curve y ==/(aj) has a 
maximum (minimum) at a point ^ if in at least some neighbour¬ 
hood of the point x = ^ the values of the function/(a?) for cc 
are all less tloLBJif(^) (greater than/(^)). By a neighbourhood of 
a point we mean an interval ^ which contains the 
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poirt I in its interior. Geometrically speaking, such maxima 
ar.d rnN-ima are respectively the wave-crests and wave-tronglis of 
tke curve." A glance at fig. H stows us that the value of tke 

maximum at one point 
may very well be less than 
the value of the minimuia 
at another point thus 
the concept of maximum 
and minimum is always to 
some extent relative, on 
account of the restriction to 
a certain neighbourhood. 

If we wish to fix upon the actual greatest or least value of 
the fimction we must employ special means for deciding how 
this value is to be selected from among the maxima or minima. 

The point for us at present is to find the (relative) maxima 
or minima, or, to use a word that covers both maxima and 
minima, the relative extreme values {extrema) of a given func¬ 
tion or’ curve. This problem, which is very frequently en¬ 
countered in geometry, mechanics, and physics and which occurs 
in many other applications, formed one of the principal incentives 
for the development of the difierential and integral calculus in 
the seventeenth century. 

We see at once that if the function is assumed to be difieren- 
tiable, the tangent to the curve at an extreme value ^ must be 
horizontal. Hence the condition 

/'(a=o 

is a necessary condition for an extreme value; by solving this 
equation for the unknown ^ we obtain the points at which an 
extreme value may 'possibly occur. Our condition, however, is 
by no means a sufficient condition for an extreme value; there 
may be points at which the derivative vanishes, i.e. at which 
the tangent is horizontal, although the curve has neither a maxi¬ 
mum nor a minimum there. This occurs if at the given point 
the curve has a horizontal inflectional tangent cutting it, as in 
the above example of the function at the point a; = 0. 

* The expressions turning value, turning point, are also used. On the other 
hand, the terms stationary value, stationary point, include inflections as weE as 
maxima and minima. 
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If however, we have found a point at which f{x) vanishes, 

may immediately conclude that the function has a maximum 
point < 0, a minimum if/"(^) > 0._ For in the 

fiist case the curve in the neighbourhood of this point lies com¬ 
pletely below the tangent, in the second case completely above 
the tangent. 

Instead of basing the deduction of our necessary condition 
on intuition we could, of course, have given an easy proof by 
purely analytical methods (cf. the exactly analogous considera¬ 
tions for Kolle’s theorem, p. 105). If the function f{x) has a 
at the point then for all sufficiently small values of 
h different from 0 the expression/(^) —f{$+h) must be posi¬ 
tive. Therefore the quotient will be positive or 

negative, according as h is negative or positive. Thus if h tends 
to zero through negative values the limit of this quotient cannot 
be negative, while if li tends to zero through positive values the 
limit cannot be positive. But since we have assumed that the 
derivative exists these two limits must be equal to one another 
and, in fact, to /'(|), which therefore can only have the value 
zero; we must have /'(^) = 0. A similar proof holds for the case 
of a minimum. 

We can also formulate, and prove analytically, conditions 
which are necessary and sufficient for the occurrence of a maximum 
or a minimum, without involving the second derivative. We 
suppose that the function/(r) is continuous and has a continuous 
derivative f\d) which vanishes only at a finite number of 
points. 

Then f(x) has a maximum or a minimum at the point x — $ if, 
and only if, the derivative f(x) changes sign on passing through 
this point; in particular, the function has a minimum if the deri¬ 
vative is negative to the left of $ and positive to the right, while in 
the contrary case it has a maximum. 

We prove this by using the mean value theorem. First, we 
observe that to the left and right of $ there exist intervals 
a ^ and i <.x a (extending to the nearest points 
at which f'(x) = 0) in each of which fix) has only one sign. If 
the signs of fix) in these two intervals are different, then 
fi^ + h) —fii) = hfii-{- 6h) has the same sign for all numeri¬ 
cally small values of h, whether h is positive or negative, so that 
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f(^) is C.I1 extTGiii6 VEiiiO. iij'iAj same sign in. both in,' 

tervais. then IifU ~r changes sign when h does, so that 
is greater than/(|) cn one side and less than/(^) on 
the otlier side, aiici tnere is no extreme value. Our tneorem ig 
thus proved. 

At the same time we see that tie value/(^) is the greatest 
or least value of the function in every interval, containing the 
point I, in which the only change of sign of f{x) occurs at 
^ itseK. 

The mean value theorem on which this proof is based can 
still foe used even if f(x) is not differentiable at an end-point 
of the interval in which it is applied, provided that f{x) 
is differentiable at all the other points of the interval; for 
example, the above proof still holds if f'(x) does not exist 
at a; = f. This leads us to the following more general result: 
if the function f(x) is continuous in an interval containing the 
point i, and everywhere in this interval, with the possible 
exception of i itself, has a derivative/(a;) which vanishes at not 
more than a finite number of points, then f{x) has an extreme 
value at the point x== i ii, and only if, the point | separates 
two intervals in which/'(cc) has different signs. For example, 
the function y=\x>\ has a minimum at x= 0, since y' >0 
for a? > 0 and ^' < 0 for a? <I 0 (cf. fig. 9, p. 97). The function 
y = likewise has a minimum at the point a; == 0, even 
though its derivative is infinite there (cf. fig. 12, p. 99). 

In addition we make the following remark on the general 
theory of maxima and minima: the finding of maxima and 
minima is not directly equivalent to the finding of the greatest 
and least values of a function in a closed interval. In the case 
of a monotonic function these greatest and least values will be 
assumed at the ends of the interval and are therefore not maxima 
and minima in our sense; for this latter concept refers to a 
complete neighbourhood of the place in question. Thus for ex¬ 
ample the function f{x) — a; in the interval 0 ^ cc g 1 assumes 
its greatest value at the point a? = 1, and its least value at a; == 0, 
and a corresponding statement holds for every monotoruc func¬ 
tion. The function y = arc tan x, whose derivative is 1/(1 + x\ 
is monotonic for — oo < cc < + C30 , and in that open interval 
possesses neither a maximum nor a minimum, nor a greatest 
or a least value. 
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If after finding tJie zeros of f{x) we wish to make sure that 
we have thereby found the points at which the function has its 
greatest or least values, we can often make use of the following 


criterion: 

A point i at which f'(x) vanishes gives the least or greatest 
value of the fwiction f(x) in a whole interval, if throughout that 
interval f'(x) > 0 or f"(x) < 0 respectively. 

For if i and ^ both belong to the interval 


fu ++^ 0 -m) = + m. 


by the mean value theorem. Hence at the point x — ^ A- h the 
derivative/^(a;) has the same sign as h or the opposite sign, accord¬ 
ing a,sf"{x) > 0 OT f"(x) < 0; the statement then follows from 
the remark following the theorem at the top of p. 162 . 


3. Examples of Maxima and Minima. 

Ex, 1. Of all rectangles of given area, to find that with the least peri 
meter. 

Let be the area of the rectangle and x the length of one side (here 
we must consider x as ranging over the interval 0 < a; < 00 ); then the 
length of the other side is a^fx, and half the perimeter is given by 

f(x) = a: + —. 

X 


We have S'i^) = 1 - f'i^) = 

a;- x^ 

The ec[uation /'{^) = 0 has the single positive root ^ = <z. For this value 
f"{x) is positive (as it is for any positive value of x); it therefore gives the 
required least value, and we obtain the very plausible result that of all 
rectangles of given area the square has the smallest perimeter. 

Ex, 2, Of all triangles with given base and given area, to find that 
with the least perimeter. 

To solve this problem, we take the cr-axis along the given base AB 
and the middle point of AB as the origin. If (7 is the vertex of the triangle, 
h its altitude (which is fixed), and (a;, h) are the co-ordinates of the vertex, 
then the sum of the two sides of the triangle AG and BC which are to be 
determined will be given by 

f(x) :=V{{x+ af -h h^)} + V{[x ^ af + h^} 
where 2a is the length of the base. From this we obtain 
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—(2:+of j_ I _u —(x — af 

' + af - ■ h^f ' V{(^- + af + h^} ‘ 


V{(a:-Gf+ A2} 

V{(2;-f af-i-n^f~V{ix-af-}- 


We see at once (1) that f'(Q) vanishes, (2) that f"{x) is always positive* 
hence at a; = 0 there is a least value. For since f'\x) > 0 the first 
derivative j'(x) always increases and therefore cannot be equal to zero 
at any other point, so that the point a; = 0 must really give the least 
value of J{x). This least value is accordingly given by the isosceles triangle 
Similarly, we find that of all triangles with given perimeter and cfiven 

base the isosceles triangle has 
^ greatest area. 



We take the given line as the £c-axis 
Then the distance in question is given by 


Ex. 3. To find a point on 
a given straight line such that 
the sum of its distances from 
two given fixed points is a 
minimum. 

Let there be given a straight 
line and two fixed points A 
and B on the same side of the 
line. We wish to find a point 
P on the straight line such 
that the distance PA -f- pp 
has the least possible value, 
and use the notation of fig. 12 . 


Rx) == V{x^ + IP) -p V{(x - a)2 + 1 , 2 }^ 

and we obtain 


nx) = 


nx)= 


V(a^ + W) V{{x - a)2-j- Ji/y 


X— a 


-x^ 


,+ 


V(x^ + V{x^ + r-) ■*" V{(x- aY+l^. 


-(x—a)^ 




+ — 

^/{(x-a)^ + hi^} 

A® . * 1 = 


V {x^ + *2)3 V Hx — a)3 + *j2}3' 
The equation/'(g) = O accordingly gives us 


m af-hh/y 

' cos a = cos p. 


or 
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wMcli means that the two lines FA and FB must form equal angles 
the given line. The positive sign of f"(x) shows ns that we really 
have a least value. 

The solution of this problem is closely connected with the optical law 
of reflection. By an important principle of optics, known as Fermat’s 
principle of least time, the path of a hght ray is determined by the property 
that the time that the light takes to go from a point ^ to a point B under 
known conditions must be the least possible. If the condition is imposed 
that a ray of light shall on its way from A to B pass through some point 
on a given straight line (say on a miiTor), we see that the shortest time 
will be taken along the ray for which the “ angle of incidence ” is equal 
to the “ angle of reflection 

Ex. 4. The Law of Refraction .—Let there be given two points A and 
B on opposite sides of the a;-axis. Which path from AtoB corresponds to 
the shortest possible time if the velocity on one side of the a;-asis is 
and on the other side Cg? 



It is clear that this shortest path must lie along two portions of straight 
lines meeting one another at a point F on the a;-axis. Using the notation 
of fig. 13, we obtain the two expressions V {h^ + x^) and V {a — x)^} 

for the lengths PA, PB respectively, and we find the time of passage along 
this path dividing the lengths of the two segments by the corresponding 
velocities and adding. This gives us 

f(x) =lV(h‘‘ + x^) + i V + (a- xf}. 

Cl Cg 

for the time taken. 

By differentiation, we obtain 


/'(*) 


1 X 

ci VW+~^) 


1 a — X 

«2 V + (a - a;)2}’ 


/'(*) = 


1 1 hi^ 

7i V{h^ -f xY V{V + (a - 


As we readily see from the figure, the equation f^{x) ~ 0, i.e. 


1 X _ 1 a — X 

Cj V (P + Cj V {fej® + (a — xy }’ 
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We leave it to the reader to prove that there is only one. point which 
satisfies this condition and that this point actually yields the required 
leak value. The physical meaning of our example is again given by 
the optica! principle of least time. A ray of light travelling between two 
points describes the path of shortest time. If Cj and Cg are the velocities of 
lioht on either side of the boundary of two optical media, the path of the 
light will be that given by our result, which accordingly gives Snell’s Im 
of refracticm. 

Examples 

1. Find the maxima, minima, and points of inflection of the following 
functions. Graph them, and determine the regions of increase and de¬ 
crease, and of convexity and concavity: 

(a) (h) _ x). (c) 2x/(l + x% 

(d) 2^/{x^ +1). (e) sinrx. 

2. Determine the maxima, minima, and points of inflection of 
^ 4 - 2px + q. Discuss the nature of the roots of + Spx -{- g == 0. 

3. Which point of the hyperbola = 1 is nearest to the 

point ic = 0, 2 / = 3? 

4. Let P be a fixed point with co-ordinates Xq, ijq in the first quadrant 
of a rectangular co-ordinate system. Find the equation of the line through 
P such that the length intercepted between the axes is a minimum. 

5. A statue 12 ft. high stands on a pillar 15 ft. high. At what distance 
must a man 6 ft. high stand in order that the statue may subtend the 
greatest possible angle at his eye? 

6. Two sources of light, of intensities a and 6, are at a distance d apart. 
At which point of the line joining them is the illumination least? (Assume 
that the illumination is proportional to the intensity and inversely pro¬ 
portional to the square of the distance.) 

7. Of all rectangles with a given area, find 

(а) the one with the smallest perimeter; 

(б) the one with the shortest diagonal. 

8. In the ellipse _ + ^ = 1 inscribe the rectangle of greatest area. 

9. Two sides of a triangle are a and h. Determine the third side so that 
the area is a maximum. 

10. A circle of radius r is divided into two segments by a line ^ at a 
distance h from the centre. In the smaller of these segments inscribe the 
rectangle of greatest possible area, 

11. Of aU circular cylinders with a given volume, find the one with the 
least area. 
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12. Given the parabola y- — > 0, and a point P{x == = 73 ) 

\\itliin it ("if < find the shortest path (consisting of two line seg¬ 

ments) leading from P to a point Q on the parabola and then to the focus 

= ip, 2 / = parabola. Show that the angle FQP is bisected 

by the normal to the parabola, and that QP is parallel to the axis of the 
parabola. (Principle of the parabolic mirror.) 

13. * A prism deflects a beam of light travelling in a plane perpendicular 
to the edge of the prism. What must the relative position of prism and 
beam be for the deflection to be a minimum? 

14. Given n fixed numbers ..., determine x so that S {a^ — xY 

is a minimum. ^ ^ 

15. Prove that if p > 1 and x > 0, x'^ — 1 ^ p{x — I). 


16. Prove the inequality 1 ^ 


X 7C 2 


17. Prove that (a) tana: ^ a:, 0 ^ a; ^ - 


(b) cosx ^ 1 


2 


18.* Given < 2 ^ > 0, <22 > 0, ... , > 0, determine the minimum of 

+ ... -f" ciri~i "h ^ 


. .. a^-iX 


for X > 0. Use the result to prove by mathematical induction that 




d-^d ^. 


. -h ... + 


6. The Logarithm and the Exponential Function 

The systematic relations between the differential calculus 
aud the integral calculus lead naturally to a convenient method 
of approach to the exponential function and the logarithm. 
Although we have already (pp. 25, 69) investigated these 
functions, we now define them afresh and develop their theory 
again without making any use of our previous definition and 
the results based on it. We begin with the logarithm, and then 
obtain the exponential function as its inverse. 

1, Definition of the Logarithm. The Differentiation Formula. 

We have seen that indefinite integration of the power a?” 
for integral indices n in general leads to a power of a?. The 
only exception is the function 1/a;, which does not appear as the 
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derivative of any of the functions wMcli we have dealt 
with so far. It is natural to suppose that the indefinite 
integral of the function Ijx represents a new sort of function; 
sOj following up tins idea, we will proceed to 's;.-,..ignite the 



for 0 . We call it the logctfitJuTi of or, more accurately, the 
natu/iol logarithm of x, and write it tj = logx ot y = nat logo?. 
We have denoted the variable of integration by ^ in order to 
avoid confusion with the upper limit x. 

The choice of the number 1 as lower limit is an arbitrary one, 
which, however, will soon prove its convenience. 

In the course of the following argument it will appear that 
the logarithm defined here is the same as the logarithm which we 

previously (p. 70 ) defined in an 
''elementary way’’. But, as we 
once more emphasize, the results 
of the following investigations are 
independent of those obtained 
earlier. 

Geometrically our logarithmic func¬ 
tion means the area shown shaded 
Fig. 14 .— Log a; illustrated by an area in fig. 14, which is bounded above by 

the rectangular hyperbola ?/ = 1 /^, 
below by the 5 -asis, and at the sides by the lines 5 == 1 and ^ = x. Thi 
area is to be reckoned positive if a; > 1 , negative if a; < 1 . For a; = 1 the 
area vanishes, and we therefore have log 1 = 0 . 



According to the above defi.nition the derivative of the 
logarithm is given by the formula 

d(logx) _1 

dx X 


Here let us expressly emphasize that we assume through¬ 
out that the argument x is positive; the logarithm of 0 or 
of any negative value cannot be formed in accordance with 
the formula above, for the integrand 1/| becomes infinite 
when ^ = 0. On the other hand, if we choose some negative 
number, say —1, for the lower limit, we can form the integral 
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with a negative upper limit x, i.e. we can consider the expres¬ 


sion 




{x < 0 ). 


Owing to the significance of the integral as the limit of a sum or 
as an area, we see that for a: < 0 


Lj-l j-i j='»si 




In conformity with this we can in general write the formula for 
indefinite integration as 



= log I a: |. 


The logarithm can, of course, 
be represented by means of a 
graph. This graph, the loga¬ 
rithmic curve, is shown in fig. 
15. We have already seen (p. 
119 et seq.) how to construct it. 

2. The Addition Theorem. 

The logarithm defined as 
above obeys the following 
fundamental law: 

log(a&) = loga + log 6 . 



The proof of this addition theorem follows directly from the 
difierentiation formula. For, writing = log {ax\ and applying 
the chain rule, we have 

1 a — ^ 

dx ax X 


But Aloga;=i; 

dx X 

and since the functions 2 ; and logo; have the same derivative 
they difier only by a constant, so that z — logx + cox 

logaa; = logo; + c. 
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Tills belli s true for all positive values of x, we first put a; = 1 to 
find o: since logi = C. tins yieicis 

log a = e. 

Substituting this va^liie for we have 

logax =logx-r loga, 

whencej for x—h^ 

logab = loga + log 6^ 
wMch was to be proved. 

For arbitrary positive numbers ag, .. . , the equation 
hgia^a^ , . .a^)== logOi + log^g + . . . + Ioga„ 

follows &oiii the addition theorem for the logarithm. 

In particuiarj if all the numbers a^, . . . , are equal to 

one and the same number a, we have 

log a” = n log a. 

Similarly, it follows that 

loga + log - = logl = 0, 
a 

so that loga = —log 

If, further, we put ^a == a it follows that log a = n log a, or 

log-^a = loga^^” = i log a. 

n 

From this by repeated use of the addition theorem we find 
that, when m is a positive integer, 

— loga = log >^(2^ = loga"*^'*. 
n 

The equation loga^ = r log a 

is thus proved for all positive rational values of r, and for r = 0 
it is obviously correct. For negative rational values of r it ia 
also valid, for then 
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S Monotonic Character and Values of the Logarithm. 

The value of the logarithm obviously increases when x in¬ 
creases, and decreases when x decreases; the logarithm is there¬ 
fore a monotonic function. 

Since the derivative 1 /a; becomes smaller and smaller as x 
increases, the function increases more and more slowdy as x 
increases. Nevertheless, as x increases beyond all bounds the 
function logcc does not tend to a positive limit, but becomes 
infinite; that is to say, for every positive number no matter 
how large, there are values of x for which log a; > A. This fact 
follows very readily from the addition theorem. For log2^ = 
n log 2, and since log 2 is a positive number, by taking x~ 2 ^ 
with suf&ciently large values of n we can make log a; as large 
as we please. 

Since log ( 1 / 2 ") ~ — n log 2 , we see that as x tends to zero 
through positive values log a; is negative and increases numeri¬ 
cally beyond all bounds. 

Summing up these results: 

The function logo; is a monotonic function which assumes 
all values between — 00 and + as the independent variable x 
ranges over the continuum of positive numbers. 

4. The Inverse Function of the Logarithm (the Exponential 
Function). 

Since the function y = logx {x > 0) is a monotonic function 
of X which assumes all real values, its inverse function, which we 
shall at first denote by a; = E{y)^ must be a single-valued mono¬ 
tonic function defined for every real value of y; it is difierentiable, 
since logx itself is differentiable. We interchange the notation 
for the dependent and independent variables, and proceed to 
study the function E{x) in detail. In the first place, it must 
clearly be positive for every value of x. Further, we must have 

E{ 0 )= 1 ; 

for this equation is equivalent to the statement that log 1 == 0. 

Secondly, from the addition theorem for the logarithm there 
immediately follows the multi'plication theorem 

Eia)E(^)^Eia+P). 
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To prove tiiis we need, only notice that the equations 
E{a) = a, E{^) = b, E{a + ^) = c 

are equivalent to 

a = ioga. ^ = Iog&, a + P = logc. 

Since by the addition theorem for the logarithm a + j8 = log ai, 
it must be true that e = ab, which proves the multiplication 
theorem. 

From this theorem we derive a fundamental property of the 
function y = E[x), which gives us the right to call our function 
the exponential function and to write it symbolically in the form 

y=^ e®. 

In order to obtain this property we observe that there must 
be a number—^which we shall call e —for which 

loge = 1. 

This is equivalent to the definition 

Using the multiplication theorem for the function E{x), we have 

E{n) = e", 

and, in the same way, for positive integers m and n, 

which we could also have found directly from the addition 
theorem for the logarithm. 

The equation E{t) = thus proved for positive rational 
numbers r holds also for negative rational numbers in virtue of 
the equation 

Eir)E(--r) = E( 0 ) = 1. 

The function E{x) is therefore a function which is continuous 
for all values of x, and which for rational values of x coincides 
with e®. These facts give us the right to call our function e® for 

* Its identity with the number e considered on p. 43 will be proved in No 6 
(p. 175). ^ 
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arbitrary irrational values of x also/^ (It should be noticed that 
here the continuity of e® is an immediate consequence of its 
definition as the inverse function of a continuous monotonic 
function, while if the elementary definition is adopted the con¬ 
tinuity must be 'proved.) 

The exponential function is difEerentiated according to the 
formula 

— =1 or y' == y. 

dx 


This formula expresses the important fact that the derivative oj 
the exponential function is the 
function itself. 

The proof is extremely 
simple. For we have x == log^, 
whence, by the formula for the 
difierentiation of the loga¬ 
rithm, we have ^ and 

dy y 

then by the rule for inverse 
functions 


dy 





as was stated. 


Fig. 16.—^The exponential function 


The graph of the exponential function e®, the so-called exponential 
curve, is obtained by reflection of the logarithmic curve in the line which 
bisects the first quadrant. It is shown in fig. 16. 


5. The General Exponential Function a“ and the General 
Power 

The exponential function a® for an arbitrary positive base a 
is now simply defined by the equation 

2/= a*= 


* If we anticipate the fact, which will be proved on p. 175, that our nuniher e 
is identical with the number so denoted previously, we have now proved that the 
definition given here yields the same exponential function with base e as was 
formerly defined by the process of raising to powers. For, according to that 
elementary definition, we defined the values of e*® for irrational a:’s as the limit 
of the expressions e®M, where % takes on a sequence of rational values with the 
limit X, 
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which agrees veitli the earlier cicfinitioii in virtue of the 
reiatioa 

= a. 

Using the chain ri'.Ie we immediately obtain 

i. or = e“ . log a, 

dx dx 

= log(Z. 


The inverse function of the exponential function 2/ == a® is 
called the logarithm to the base a and is written 

X = loga^, 

while the logarithmic function previously introduced, when a 
distinction is necessary, is spoken of as the natural logarithm, 
or logarithm to the base e, 

From the definition it follows immediately that 

logy == X loga = log^y . log a, 

which shows us that the logarithm of y to an arbitrary positive 
base a 4= 1 is obtained by multiplying the natural logarithm of 
y by the reciprocal of the natural logarithm of a, the modulus 
of the system of logarithms to the base a. 

Instead of our previous definition of the general power 
x"" (x > 0) we shall now define this power by the equation 

x"' — 

The rule for differentiating the power follows immediately 
from the definition, using the chain rule; for 

d af = 

dx X 

in agreement with our previous result (cf. p. 155 ). 


* If we take a = 10 we obtain the ordinary “ Briggian ” logaritlima, which 
have already been met with in elementary mathematics and which are advan¬ 
tageous for use in numerical calculations. 
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e The Exponential Function and the Logarithm represented 
as Limits. 

We are now in a position to state important limiting relations 
referring to the quantities introduced above. We begin with the 
formula for difierentiating the function /(a;) logx. 




h->0 


>0 


fix + Ji) -fix) _ log (a: + A) - log 
hm j-^ 


: lim ^ logA + -Y 

oh \ 


If we put -=z, this becomes 
X 

lim - log(l -1- zh) = z. 
h^oh 

Since the function e® is continuous for all values of x, this implies 

gs _ lim gPog(i+2/j);/q = liin(l + . . (u) 

h—yO h->0 

^ , ,11 1 

If in particular we give h the sequence of values 1 , 


we have 


lim + * 


{b) 


If to 2: we assign 

the value 1, formula (a) gives the following 

important fact; 

As h tends to 

zero, the expression (1 + h)^^^ tends to the 

number e: 

lim (1 “h hY^^ = e. 


h — ^ 0 

Formula (6) gives 

/ 1 \ w 


lim J 

n-^co\ 


which proves that the number e is the same as the number 
denoted by the symbol e on p. 43 . 

From the differentiation formula for a®. 
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it tollows lor 


0 tJiat 


ioga = iim —-—’ 

^->0 h 


a formula wKich expresses tlie logarithm of a directly as a 
limit. 

To this equation we append the remark that by its means 
we can complete the relation 

fx'^dx = —^ 

a CL -j— 1 

established earlier. We have always been obliged to exclude 
the case a = —* 1 . Now, however, we can trace what happens 
when the number a tends to the limit —1. If we put a=l 
the left-hand side will by our definition of the logarithm have 
the limit ^ 


/^=.log6; 

•'l X 


the right-hand side therefore has the same limit when a —i, 

This fact, moreover, is in accordance with the formula 

log6 = lim^_^ 


we need only write a -f- 1 = 

We have thus cleared up the exceptional case a = —1 in 
the integration formula which we have so often used. The 
formula above is still meaningless when a = — 1, but as a limit 
formula it retains its significance as a —1. 


7. Final Remarks. 

Here we briefly review the train of thought followed out in 
this section. We first defined the natiual logarithm y -- logo; 
for a; > 0 by means of an integral, whence we immediately 
deduced the differentiation formula, the addition theorem, and 
the existence of an inverse. We then investigated the inverse 
function y = e®, where the number e was seen to be the number 


* We have here carried out the passage to the limit a — 1 under the 
integral sign without further investigation; cf. the discussion on p. 128 et seq, 
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whose logarithm is 1, and we derived its differentiation formula, 
as well as limit expressions for it and for the logarithm. The 
iatroduction of the functions amj 2/ = a*” = e® 

followed naturally. 

In the discussion given here, as contrasted with the “ elemen¬ 
tary ” treatment, the question of continuity causes no difficulty, 
since the logarithm is defined as an integral and therefore as a 
continuous and differentiable function, whose inverse function 
is also continuous. 


Esampjles 


1. Sketch the function y i(l^a;^2)ona large scale, using 
graph paper, and find logg2 by counting squares 
Differentiate the functions in Ex. 2-5: 


2. a;(loga; — 1). 4. log {a; -j- V(1 + x^)}, 

3. log logo;. 6. log{ V{1 + loga;) — sina:}. 


6. Differentiate log — - 


(a) by using the chaia rule and the 


quotient rule, without preliminary simplification; (6) first simplifying 
by means of the theorems on logarithms. 


7. (a) Differentiate y = —-— 

— 2) V {x^ -j- 1) 

(6) Differentiate the same function, first taking logarithms and sim¬ 
plifying. 

8. * Given lim £„ — 0, prove that lim (l -{- J =1. 

9. Show that the function y~ e~^(a cosa;-}- b sin a:) satisfies the 
equation 

y" + 2ay' + (a^ + l)y = 0 
for all values of a and 6. 


10. * Show that when a + 0, where PJx) is 

a polynomial of degree 2n — 2. Establish the “ recurrence formula ” 

^n+i W = (2 - Snx^) PJx) + x^P„'(x), 

11. Find the maximum of y = where a and a are constants, 

Find the locus of this maximum when >. is allowed to vary. 

12. Diff'erentiate (a > 0). 

13. Differentiate asinataos*):*^ 

(s 79S^ 


7 
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7 . Some Aeplicatioxs o? the Exponential Function 

In this S6cti02i WO sEs*ll coiLSiGcr 8010.6 iniscellaiieous problemg 
iiivohTiig the exponential function, and we shall thus gain an 
insisht into the fundainental importance of this function in ail 
sorts of applications. 

1. Dehnition of the Exponential Function by Means of a Dif¬ 
ferential Eauation. 

We can define the exponential function by a simple theorem, 
whose use will save us many detailed investigations of particular 
cases. 

If a function y == f(x) satisfies an equation of the form 

y' = ^y 

where a is a constant other than zero^ then y has the form 

y =f{^) == 


where c is also a constant; and conversely, every function of the form 
ce“* satisfies the equation y' = ay. The latter is usually briefly 
referred to as a differential equation, since it expresses a relation 
between the function and its derivative. 

In order to make the theorem clear, we notice first of all 
that in the simplest case a = 1 the above equation becomes 
y’ = y. We know that y = satisfies this equation, and it is 
clear that the same is also true of y = ce®, if c is an arbitrary 
constant. Conversely, we can easily see that no other function 
satisfies the differential equation. For if y is such a function, we 
consider the function u = ye~^. We must then have 

yf = y*e~^ — ye'"^ — e~^{y' — y). 

But the right-hand side vanishes, since we have assumed that 
y' = y\ hence u’ = 0 , so that by p. 114 et seq. w is a constant 
c and y = ce^, as we wished to prove. 

The case of any non-zero value of a can be treated in exactly 
the same way as the special case a = 1. If we introduce the 
function w = we obtain the equation u' = y'e~°-^ — ayer^- 

Hence from the assumed differential equation we find that 
u' = 0 , so that u = c and y — ce°^. The converse is clear. 




the exponential function 


nij 


^79 


We will now ajjpiy tkis tlieorem to a number of examples 
and thus make it more intelligible. 

2 Interest Oomponiided Continuously. Radioactive Disintegra¬ 
tion. 


A capital sum, or principal, wMcli lias its interest added to it at 
regular periods of time, increases by jumps at these interest periods in 
the following manner. If 100a is the rate of interest per cent, and if further 
the interest accrued is added to the principal at the end of each year, 
then after x years the accumulated amount of an original principal of 1 
will be (I 


If, however, the principal had the interest added to it not at the end 
of each year, but at the end of each ?^-th part of a year, then after x years 
the principal would amount to 



Taking x=l for the sake of simplicity, i.e. reckoning the interest at 
100a per cent for one year, we find that if the interest is computed in this 
latter way the principal 1 amounts after one year to 



If we now let n increase beyond all bounds, i.e. if we let the interest be 
calculated at shorter and shorter intervals, the limiting case will signify 
in a sense that the interest is compounded continuously, at each instant; 
and we see that the total amount after one year will be times the original 
principal. Similarly, if the interest is calculated in this manner, an original 
principal of 1 will have grown after x years to an amount here x may 
be any number, integral or otherwise. 

The discussion in No. 1 (p. 178) forms a framework within which 
examples of this type are readily understood. We consider a quantity, 
given by the number y, which increases (or decreases) with the time. 
Let the rate at which this quantity increases or decreases he proportional 
to the total quantity. Then if we take the time as the independent variable 
a;, we obtain a law of the form y' == ory for the rate of increase, where a, 
the factor of proportionality, is positive or negative according as the 
quantity is increasing or decreasing. Then in accordance with No. 1 the 
quantity y itseK wuU be given by a formula 

y = ce“'% 


where the meaning of the constant c is immediately obvious if we con¬ 
sider the instant a; == 0. At that instant = 1, and we find that c = yo 
IS the quantity at the beginning of the time considered, so that we may 
write „„ 

y = 
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A characterisiic example of tiis nse oi these ideas is the case of mdfo. 
active disiviegration. The rate at ^hicli the total quantity ?/ of the radio¬ 
active substance is diminishing at any instant is proportional to the total 
quantity present at that instant; tms is a priori plausible, as each portion 
of the substance decreases as rapidly as ever37’ other portion. Therefore 
the quantity y of the substance expressed as a function of the time satis¬ 
fies a relation of the form y' = — where h is to be taken as positive 
since we are dealing with a diminishing quantity. The quantity of sub¬ 
stance is thus expressed as a function of the time by ^ where 

is the amount of the substance at the beginning of the time considered 
(time x~ 0). 

After a certain time t the radioactive substance will have diminished 
to half its original quantity. This so-called half-value period is given by 
the equation 


whence we imniediately obtain t == 


log 2 
k 


3. Gooiing or Heating of a Body by a Surrounding Medium. 

Another typical example of the occurrence of the exponential function 
is offered by the cooling of a body, e.g. a metal plate, which is immersed in 
a very large bath of given temperature. In considering this coolino- 
assume that the surrounding bath is so large that its temperature is un¬ 
affected by the cooling process. We further assume that at each instant 
all parts of the immersed body are at the same temperature, and that the 
rate at which the temperature changes is proportional to the difference 
between the temperature of the body and that of the surrounding 
medium (Newton’s law of cooling). ° 

If we denote the time by x and the temperature di fference by ?/ = y{x)^ 
this law of cooling is expressed by the equation 

y' = —Icy, 

where is a positive constant whose value depends on the body itself. 
From this instantaneous relationship, which expresses the effect of the 
cooling process at a given instant, we now wish to derive an “ inteoral 
law ” which will allow us to find the temperature at an arbitrary time x 
from the temperature at an initial time a; = 0. The theorem of No. 1 
(p. 178) immediately gives us this integral law in the form 

y =Z= 

where h is the above-mentioned constant depending on the body. This 
shows that the temperature decreases “ exponentially ” and tends to 
become equal to the external temperature. The rapidity -with which this 
happens is expressed by the number h. As before, we find the meaning 
of the constant c by considering the instant x — 0; this gives us = c, 
so that our law of cooling can finally be WTitten in the form 

y = 2/0®“^ 
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1 , that the same discussion wiU also apply to the heating 
I* “ only difference is that the initial difference of temperature 

Variation of the Atmospheric Pressure with the Height above 
the Surface of the Barth. 

* f-nrther example of the occurrence of the exponential formula we 
I the law according to which the atmospheric pressure varies 
^ S We here make use (1) of the physical fact that the atmospheric 
■(nth heigh . -weio-ht of the column of air vertically above a 

pressure is eq c Boyle’s law, according to which the pressure 

(^^t a viven constant temperature is proportional to the density 
1 tfp ^ fi Boyle’s law, expressed in symbols, is p = acr wh«e o is a 
ttrilich depends on a specific physical property of the air and m 
constant ^ tjie absolute temperature-here we are not 

addition P assume that the temperature is constant. 

o““ui«. i. to dltomta. J -/(«■» o loo'Hoo «> W •!>“« 

« d«“t, P~ -t f 

• Pio ^+n+!i1 weiaht of the air column supported by a unit area, and by 

’txX dSi;S a?™ ..da.ktx.bov.td. «.td, t,. O. 

column up to the height h will be given by the integral a (X) dX. The 
pressure at height h wiU therefore be 

p = m = Po-j‘<^Wd^- 

By dhferentiation this yields the foUowing relation between the pressure 
p = f(h) and the density o(7i): 

a(/i) = -/'(A) = -P'- 

We now use Boyle’s law to eliminate the quantity o from this equation, 
thus obtaining an equation 

which involves the unknown pressure function only. From p. 178 it follows 
p = f(h) = ce-'‘l‘-. 

0 as above we denote the pressure at the earth’s surface, i.e. /(O), by p,. 
it follows immediately that o = Po. ^U'i consequeatly 
p = f(h) = Poe-*'"- 

Changing to logarithms, we obtain 

h= olog^. 
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These Wo formula find frecuent application. Tor example, if the constant 
o is kno-mi thev enable us to find the height of a place from the barometric 
pressure, or to find the diCerence in height of two places by measuring the 
atmospheric pressure at each place. Again, if the atmospheric pressure 
and the height k are kno un we can determine the constant a, which is of 
great unportance in gas tiieory. 

5. Advance of a CIieBiical Heacticn. 

We now consider an esampie from ciiemistry, namely, the so-called 
unimolecidar reactiG7i. We suppose that a substance is dissolvea in a rela¬ 
tively larse amount of solvent, say a quantity of cane sugar in water. If a 
cheaical ^reaction takes place, the chemical law of mass action in this 
simple case states that the rate of reaction is proportional to the quantity 
of reactincr substance present. If %ve suppose that the cane sugar is being 
transformed by catalytic action into invert sugar, and if by u{x) we denote 
the quantity of cane sugar w^hich at time x is still unchanged, the velocity 
of reaction will be —du/dx, and in accordance with the law of mass action 
an equation of the form 

dx 

holds, where is a constant depending on the substance reacting. Prom 
this instantaneous law we immediately obtain, as on p. 178, an integral 
law, which gives us the amount of cane sugar as a function of the time: 

u{x) = 

This formula clearly shows us how the chemical reaction tends as^^mptoti- 
caUy to its final state == 0, that is, complete transformation of the re¬ 
acting substance. The constant a is obviously the quantity present at 
time a; == 0. 

6 . Making and Breaking an Electric Circuit. 

As a final example we consider the growth of a (direct) electric current 
when a circuit is completed (or its decay w^hen the circuit is broken). If 
i? is the resistance of the circuit and E the impressed electromotive force 
(voltage), the current I will gradually increase from its original value 0 
to the steady final value EIR, We have therefore to consider I as a func- 
tion of the time. The growth of the current depends on the self-induction 
of the circuit; the circuit has a characteristic constant L, the coefidcient 
of seK-induction, of such a nature that as the current increases an electro¬ 
motive force of magnitude Ldljdx, opposed to the external electromotive 
force Ey is developed. Prom Ohm’s law, according to w^hicli the product 
of the resistance and the current is at each instant equal to the actual 
effective voltage, we obtain the relation 

dl 


IE- E-L 


dx 



Ill] 

Here we put 
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fix) = lix) - 

we immediately find that /'{x) = — j f(x), so that by the theorem 

on p. 178 /(a:) = /(0)e-'K*/L Beoalling that 7(01= 0, we see that 
E 

and thus we obtain the expression 

•' B 

I = f{^) + f = I 

for the current as a function of the time. 

From this expression we see that when the circuit is closed the current 
tends asymptotically to its steady value E/B. 

Examples 

1. The function f{x) satisfies the equation 

n^ + y)=^f{x)f(y). 

{a) If f(x) is differentiable, either f{x) s 0 or else f(x) = 

(5)* If f(x) is continuous, either f{x) s 0 or else f{x) = e^, 

2. If a differentiable function f(x) satisfies the equation 

/(««/) =/(ic) 4-/(y), 

then f{x) = a log a;. 

3. A quantity of radium weighs 1 gm. at time t~0. At time ^ = 10 
(years) it has diminished to -997 gm. After what time will it have diminished 
to *5 gm.? 

4. Solve the following differential equations: 

(a) y' = a(y — p), (c) y' ay = pe<^. 

(b) y' — ay = p. (c?) y' — ay ~ pev^. 

8 . The Hyperbolic Functions 

1. Analytical Definition. 

In many applications tte exponential function does not enter 
alone, but in combinations of the form 

i + 6“-®) or i (e® — e-®). 

It is convenient to introduce these and similar combinations as 
special functions; we denote them as follows: 
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taniis:: 


cosh 5; = 


cothc 


e- - 1 - ( 3 "'- 

2 ' 


and -K-e call fnem the hyperbolio sine, hyperbolic cosine, hyper- 

bolic tangent, and hyperbolic cotan- 
gent respectively. The functions 
sinha3, cosh a;, and tanh^r are de¬ 
fined for all values of x, while in 
the case of coth x the point a; =: 0 
must be excluded. This notation 
is designed to express a certain 
analogy with the trigonometric 
functions; it is this analogy, which 
W’e are about to study in detail, 
that justifies special consideration 
of our new functions. In figs. 17 , 
18 , and 19 the graphs of the hy¬ 
perbolic functions are shown; the 
dotted lines in fig. 17 are the 
graphs ot y — Je® and y = 

from which the graphs of sinhx and cosh a? may easily be 
constructed. 




We see that cosh a; is an even function, i.e. a function which 
remains unchanged when x is replaced by while sinha; is an 
odd function, i.e. a function that changes sign when x is replaced 
by -a;. (Cf. p. 20 .) 
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me function cosE^ = 


185 


is, by its definition, positive for all values of w. It has its least 
value when cc = 0; coshO == 1. 

Between cosh a? and sinha; there exists the fundainental re¬ 
lation 

cosh^x — sinh^a; = 1, 

which follows immediately 
from the definitions of these 
functions. If we now denote 
the independent variable by t 
instead of x and wite 
X = coshi, y == sinhjJ, 

we have 

^2 __ 2/2 = 1; 

that is, the point with the co¬ 
ordinates X = coshi, y = sinh^ 
moves along the rectangular 
hyperbola — y^=l as t 
runs through the whole scale 
of values from — 00 to -f co. 

According to the defining equation, a: ^ 1 , and we may easily con¬ 
vince ourselves that y runs thi*ough the whole scale of values ~ cc 
to + 00 as if does; for if t tends to infinity so docs c*, while e~^ tends 
to zero. We may therefore state more exactly that as t runs from 
— 00 to +00 , the equations x = cosh^, y ~ sinhi give us one 
branch, namely, the right-hand one, of the rectangular hyperbola. 


y 



Fig. 19 


2 . Addition Theorems and Formulae for Differentiation. 

From the definitions of our functions there follow the formulis, 
known as addition theorems: 

cosh (a -f- 6) = cosh a cosh 6 -f sinha sinhb, 

Binh(a + 6) == sinha cosh6 + cosh a sinh6. 


The proofs are obtained at once if we write 
cosh (a -f- d) = -fr_-j sinh (a + 6) = 


qQ-qO — Q a Q h 
o ■ 


(E798) 


7* 
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and in these equations put 

= cosh a -f sinha, — cosh a — sinha, 

= cosh& -f- sinh^, = cosh 6 — sinh 6 . 

The analogy between these formula and the corresponding 
trigonometrical formuice is clear. The only difEerence in the 
addition theorems is one sign in the first lormula. 

A corresponding analogy holds for the differentiation for- 
mulse. Eemembeiing that d{e^)jdx = we readily find that ^ 

cosh a; = sinhx, sinhcr = cosh a:, 
dx dx 

— tania; = —- 7 - couiia? = — 
dx cosn-x dx sinh-a; 

3. The Inverse Hyperbolic Functions. 

To the h 3 q)erbolic functions a;=cosh ^5 y = sinh^, there 
correspond inverse functions, which we denote f by 

t = ai coshrr, ^ = ar sinh?/. 

Since the function sinh^ is monotonic increasing throughout the 
interval — 00 < ^ < + 00 , its inverse function is uniquely de¬ 
termined for all values of y\ on the other hand, we learn from a 
glance at the graph (cf. fig. 17, p. 184) that ^ = ar coshcc is not 
uniquely determined, but has an ambiguity of sign, for to a 
given value of x corresponds not only the number t but also 
the number —Since cosh ^ 1 for all values of t, its inverse 
ar coshx is defined only for a? ^ 1 . 

We can express these inverse functions very easily in terms 
of the logarithm, by regarding the quantity e* ~ u m the de¬ 
finitions 

4- e* — e“* 

x~ -:-, y~ - 

2 ^ 2 

as unknown and solving these (quadratic) equations for u. Then 

u — x± — 1 ), u = y+ ^( 2/2 1 ). 

since m = e* can have only positive values the square root in 

*It is sometimes convenient to introduce the functions secha: = l/cosha:, 
cosecha; = i/sinha;. ’ 

t The notation cosh”^a;, &c., is also usedj cf. footnote, p. 148 . 
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the second eqnation must be taken with the positive sign, vfhile 
in the first either sign is possible. In the logarithmic form, 

t = log(a; + 1)) ~ cosher, 

t = log(^ + V{2/^ + 1)) = ar sinh^'. 

In the case of ar coshcc the variable x is restricted to the interval 
ic ^ I5 while ar sinhj/ is defined for all values of y. 

The formula gives us two values, log{cc +1)} and 
log^x— arcosha;, corresponding to the two 
branches of ar cosher. Since 

{x + ^/{x^ - 1)} {x - - 1)} = 1 

the sum of these two values of ar cosher is zero, which agrees 
with a remark made above. 

The inverses of the hyperbolic tangent and hyperbolic co¬ 
tangent can be defined analogously, and can also be expressed 
in terms of logarithms. These functions we denote by artanho: 
and arcotha;; and, expressing the independent variable every¬ 
where by X, we readily obtain 


ar tanha; = 


1 1 + a; 

_ log _L_ in the interval — 1 < a; < 

2 1 — X 


1 , 


ar cotha? = 


1 X 4- 1 

- log- in the intervals x < —1, a; > 1. 

2 ic — 1 


The difierentiation of these inverse functions may be carried 
out by the reader himself; here he may make use of either the 
rule for differentiating an inverse function or the chain rule in 
conjunction with the above expressions for the inverse functions 
in terms of logarithms. If x is the independent variable, the 
results are 


~ ar cosho; = + —^-, — ar sinher = 

dx ~ V'{^^ “ 1) dx 


— ar tanha? ==-^ ar cothcc = 

dx 1 — .T dx 1 


1 


The last two formulse do not contradict each other, since the 
first holds only for —1 < a; < 1 and the second only for a; < —1 

and 1 < oj. The two values of ~ ar cosh a;, expressed by the 

dx 
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sign T in the first icrmula. correspond to tlie two diSerent 
brandies of tiie curTe y— arcosh2;= 1)]“. 

4. Furtlier Analogies. 

In the above representation of the rectangnlar hyperbola by the quan- 
^ attempt- to bring out any geometrical meaning of the 

“pVameter” t itself. ITe shall now return to this matter, thus gaining still 
mo'rr^swht into the analogy between the trigonometric functions and the 
hyperboHe functions. Ji we"” represent the circle -with equation l 

bv means of a parameter t in the form a; = cosi5, y= sini, we can interpret 
the quantity ^ as an angle or as a length of arc measured along the cir- 
cumferencer we may, however, also regard t as twice the area of the cir¬ 
cular sector corresponding to that angle, the area being reckoned positive 
or negative according as the angle is positive or negative. 




Fig. 21.—To illustrate the hyperbolic 
functions 


We now make the analogous statement that for the hyperbolic func¬ 
tions the quantity t is twice the area of the hyperbolic sector shown 
shaded in fig. 20. The proof is obtained without difficulty if we refer the 
hvperbola to its asymptotes as axes by means of the transformation 
of co-ordinates 

x—y=V2^, x-{-y=V2ri, 

or 


with these new co-ordinates the equation of the hyperbola is ^75 = 
We thus see immediately that the area in question is equal to the area 
of the figure ABQP; for the two right-angled triangles OPQ and OAB 

* Just as the notation t — arc cos a; recalls that t is an arc of a circle of 
reference, so t = ax cosh x recalls that f is a certain area connected with a 
rectangular hyperbola. 
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have the same area, according to the equation of the hjrperbola. 
two points A and P obviously have the co-ordinates 




V2’ 


7 ) ■■ 


V2 


and 


X— y 

■ '“VF’ 


^ = 


x-\-y 

V2 
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The 


respectively, and for double the area of our figure we thus obtain 

Ax+y)jy/2 

2 / (1/27]) drj = log(a; + y) == log { a; ± V(x^ — 1)}. 

A/V2 

Comparison of this expression with the formula of p. 1S7 for the inverse 
function ^ = ar cosh x shows us that our statement about the quantity t 
is true. 

In conclusion, it may be pointed out that, as shown in fig. 21, the 
hyperbolic functions can be diagrammatically represented on the hyper¬ 
bola, just as the trigonometric functions can be represented on the circle.* 


Examples 

1 . Prove the formula 

sinha -f sinhb = 2 sinh^ ^ I - cosh 

Obtain similar formulae for sinha — sinhb, cosh a -{- cosh&, cosh a — cosh 5 

2. Express tanh(a ± 6) in terms of tanha and tanhb. 

Express coth(a i b) in terms of cotha and cothb. 

Express sinhja and cosh Ja in terms of cosh a. 

3. Differentiate 

(a) cosh a; + sinha:; (b) etanh:c+cotha;. logsinh(a; -|- cosh^a;); 
(d) ar cosh a; -I- ar sinha;; (e) ar sinh (a coshx); (/) ar tanh ——. 

4. Calculate the area bounded by the catenary y = cosh a;, the ordinates 
a and a; = b, and the x-axis. 


9. The Order op Magnitude of Functions 

The various functions that we have met in this chapter 
exhibit very important differences as regards their behaviour 
for large values of the argument or, as we also say, in the m^der 

* The numerical values of the hyperbolic functions, which are useful in a 
variety of calculations, are to be found in many tables. We may mention the 
following: J. B. Dale, Five-figure Tables of Mathematical Funciious (Arnold, 
1918); K. Hayasiii, Fmifsiellige Tafeln der Kreis^ und EyyerheJfunhiionen 
(Berlin, 1930); E. Jahnke and F. Emde, Funktionentafelu mit Forrmln urtd 
Kurven (German and English, Leipzig, 1933). 
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of magnitude of their increase. On account of the great importance 
of this we shall here discuss the matter briefly, even although it 
is not directly comiected with the idea of the integral or of the 
derivative. 


1 . The Concept of Order of Magnitude. The Simplest Cases. 

If the variable x increases beyond all bounds, then when 
a > 0 the functions logic, e®, will also increase beyond 
all bounds. As regards the manner of this increase, however, 
we can immediately point out an essential difference between 
them. For example, the function will become infinite to a 
higher order than x^; we mean thereby that as x increases the 
quotient a^Jx^ itself increases beyond all bounds. Similarly, we 
shall say that the function x°- becomes infinite to a higher order 
than a a> 0 , and so on. 

Quite generally, we shall say of two functions / (x) and g (x) 
whose absolute values increase with x beyond all bounds that 
f{x) becomes infinite of a higher order than g{x), if as x increases 

the quotient ^ I increases beyond all bounds; we shall say 
. 9 {^) 

that f{x) becomes infinite of a lower order than g{x) if the 


quotient 


/(^) 


9{<^) 


tends to zero as x increases; and we shall 


say that the two functions become infinite of the same order of 

/(^)1 


magnitude if as x increases the quotient 


9{^) 


possesses a limit 


different from 0 or at leasT) remains between two fixed positive 
bounds. For example, the function ax^ + bx^ + c==f{x), where 
a 4= 0, will be of the same order of magnitude as the function 

ax^ + i>x^ + c 


0? 


"F (xd) 

■g{x); for the quotient AU 

ff{^) 


has the 


limit I a I. On the other hand, the function + ^ + 1 becomes 
infinite of a higher order of magnitude than the function 




A sum of two functions f(x) and (x), where f{x) is of higher 
order of magnitude than <f> (x), has the same order of magnitude 
f{x)+<f>{x) <f>(x) 

this expression tends to 1 as a? increases. 


as f(x). For 


and by hypothesis 
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We might be tempted to measure the order of magnitude of 
jEunctions by a scale, assigning to the quantity x the order of 
ruagmtude 1 and to the power x^ (a > 0) the order of magnitude 
a. A polynomial of the 7^-th degree then obviously has the 
order of magnitude n; a rational function, the degree of whose 
numerator is higher by h than that of the denominator, has 
the order of magnitude A. 


2. The Order of Magnitude of the Exponential Function and of 
the Logarithm. 

It turns out, however, that any attempt to fix the order of 
magnitude of arbitrary functions by the above scale must end in 
failure. For there are functions that become infinite of higher order 
than the power 3?“ of x, no matter how large a is chosen; again, 
there are functions which become infinite of lower order than the 
power a;*, no matter how small the positive number a is chosen. 
These functions therefore will not fit in anywhere in our scale. 

Without entering into a detailed theory of the order of magni¬ 
tude we shall prove the following theorem: 

If a is an arbitrary number greater than 1 , then the quotient 

— tends to infinity as x increases. 

X 

To prove this we construct the function 


f{x)=^ 


log — = X loga — logo;; 


it is obviously sufficient to show that this increases beyond all 
bounds if x tends to +00. For this purpose we consider the 
derivative ^ 

— loga — - 

X 


and notice that for x ^ c = 


loga 


this is not less than the 


positive number - loga. Hence it follows that for x ^ c 
2 

<5&(x) (f){c) = J {t)dt ^ c) loga. 


4 >{x) + |(x — c) loga, 

and the right-band side becomes infinite as x increases. 
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Wo shall give a second proof of this important theorem 
If we write \/a = 5 — 1 + we have & > 1 and A > Q 
Let n be the integer such that n^x <,n 1 ; we may take 

a; > 1, so that n ^ 1. Applying the lemma of p. 31, we have 



i^nh I 



and therefore tends to infinity with x. 

From the fact just proved many others follow. For 
example, for every positive index a and every number a > 1 
the quotient tends to infinity as x increases; that is: 

The exponential function becomes infinite of a higher order of 
7 nagnitude than any poiver of x. 

In order to see this, we need only show that the a-th root of 
the expression, that is, 

__ 1 _ 1 

X a xja a y 

tends to infinity. This, however, follows immediately from the 
preceding theorem, when x is replaced by y = xja. 

We can prove the following theorem in a similar fashion 
For every positive value of a the quotient (loga:)/^;'" tends to 
zero when x tends to infinity; that is: 

The logarithm becomes infinite of a lower order of magnitude 
than any arbitrarily small positive poiver of x. 

The proof follows immediately if we put log a; = y, by which 
our quotient is transformed into yje'^y. We then put e"" = a* 
then <2^ is a number !!> 1, and. oim quotient yja'^ approaches 
0 as y increases. Since y approaches infinity as x does our theorem 
is proved."^ 



* Another very simple proof may be suggested: for a; > 1 and € > 0 



if we choose € smaller than a and divide both members of this ineqnalitv bv a:* 
then as a; 00 it follows that (loga;) /re®- -> 0. i . » 
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With these results as a basis we can construct functions of 
an order of magnitude far higher than that of the exponential 
function and other functions of an order of magnitude far lower 
than that of the logarithm. For example, the function is of 
a higher order than the exponential function, and the function 
loff logo; of a lower order than the logarithm; and we can obvi¬ 
ously repeat these iteration processes as often as we like, piling 
up the symbols e or log to any extent we please. 


3. General Remarks. 

These considerations show that it is not possible by systematic 
reasoning to assign to all functions definite numbers as orders 
of magnitude in such a way that when two functions are com¬ 
pared the function of the higher order of magnitude has the 
higher number. If, for example, the function x is of the order 
of magnitude 1 and the function of the order of magnitude 
1 -f- then the function x logo; must be of an order of magnitude 
that is greater than 1 and less than 1 + € no matter how small 
e is chosen. But there is no such number. Apart from this, 
however, it is easy to see that functions need not possess a clearly 
defined order of magnitude. For example, the function 
a:^(sina;)^ + ^ ~1~ d 

a:^(cosa;)2 4- ^ 

the contrary, for x-= utt (where n is an integer) the value is 
—, while for x — ("+i) 77 it is (”+0 ^ _j_ 1 


■ approaches no definite limits as x increase; on 


{n + 1)77 


Although the numerator and denominator both become infinite, 
the quotient neither remains between positive hounds, nor tends 
to zero, nor tends to infinity. The numerator, therefore, is neither 
of the same order as the denominator, nor of lower order, nor of 
higher order. This apparently startling situation merely means 
that our definitions are not designed in such a way that we 
can compare any pair of functions. This is not a defect; we 
have no desire to compare the orders of such functions as 
the numerator and denominator above, since knowledge of the 
value of one of them gives us no useful information about 
the other. 
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4. file Order cf lEagiiiuude of a Function in tlie HeiglAearhooc] 
of an Arbitrary Point. 

Just as Tre can inqmro into tlie behaviour of a function when 
X increases without limit, we may also ask ourselves whether 
and how functions that become infinite at the point x = ^ i]aay 
he distinguished as regards their behaviour at that point. "Wg 

further state that the function f{x) = -becomes infinite 

of the first order at the point x~ i, and correspondingly that the 
1 

function -- — becomes infinite of the order a, provided that 

jx — 

a is positive. 

We then recognize that the function becomes infinite 

of higher order, and the function log\x — infinite of lower 
order, than all these powers; i.e. that the limiting relations 

iim(la;—00 and lim(ja;—f I'". logl ic—^ j ) = o 

hold. 


In order to see this we merely put r 


X — ^ 


= y\ our state¬ 


ments then reduce to the known theorem on p. 192 , since 
[a: - and |a; - . log| x — ^| = -{\ogy)jf 

and y increases beyond all bounds as x tends to Tbe method 
of reducing the behaviour at a finite point to tbe behaviour at 

infinit y by the substitution ^—I— = y frequently proves useful. 

b| 


5. The Order of Magnitude of a Function tending to Zero. 

Just as we seek to describe the approach of a function to 
infinity more definitely by means of the concept of order of 
magnitude, we may also specify the way in which a function 
approaches zero. We say that as a:—> oo the quantity I /2 
vanishes to the first order, the quantity a;-“, where a is positive, 
to the order a. We find once again that the function 1/logx 
vanishes to a lower order than an arbitrary 'power that is, for 
every positive a the relation 

lim(a:““ . logx) = 0 
*-^►0 


holds. 
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Itt the same way we say that for x~ i the quantity z — ^ 
vanishes to the fixst order, the quantity | a: — ^ |no the order a. 
With the above results it is easy to prove the relations 

lim( I a: j“. log j 051 ) = 0, lim( | a; = 0 

>0 ail— 

which are usually expressed as follows: 

The function -—^— vanishes as x-^0 to a lower order than 
log I XI 

any poiver of x; the exponential function vanishes to a higher 
order than any power of x. 


Examples 


1. Compare the Mowing functions with powers of x as regards their 
order of magnitude as « 00 : 


(а) - 1 . 

(б) (log*)® 

(c) sinx. 

(d) siniia;. 

(e) sin a;. arc tana;. 


(/) x^l^shxx -f- 

g-l/C5 

(h) x^ - L 


a;- cos'^a; 


O') log (a; logo;). 

2. Compare the functions of Ex, 1 with (logo;)®. 

3. Compare the functions of Ex. 1 with powers of a; as a; -> 0. 

4. Does the limit lim exist? 


5. What are the limits, as a:-> oo, of e(”^) and *)? 

6. Let f{x) be a continuous function vanishing, together with its first 
derivative, for a; = 0. Show that f{x) vanishes to a higher order than x 
as a; ^ 0. 


7. Show that f{x) 




when Gq, Sq ={= 0, is 


of the same order of magnitude as x^~^, when a;-> oo. 


8. * Prove that e® is not a rational function. 

9. * Prove that e® cannot satisfy an algebraic equation with poly¬ 
nomials in a; as coefficients. 



196 DIFFERENTIATION AND INTEGRATION [Chap. 


Appendix to Chapter III 

1. Some Special Functions 

From time to time we Lave made it clear by examples that the 
general concept of function contains many possibilities foreign 
to naive intuition. As a rule these examples were not given in 
terms of single analytical expressions. Here, therefore, we wish 
to show that it is possible to represent various typical discon¬ 
tinuities and abnormal phenomena by means of very simple 
expressions built up from the elementary functions. We beghij 
how'ever, with an example in which no discontinuity is present. 

1 . The Function y = 

This function (cf. fig. 22), which is defined in the first instance only for 
values of x other than zero, obviously has the limit zero as a: 0. For bj 
the transformation Ijx^ — § our function becomes y — e~^ and lim = 0. 

^ > 00 

Hence in order to extend our function so that it is continuous for a; = 0 



define the value of the function at the point a; = 0 by the equation 
2 /( 0 ) = 0 . 

By the chain rule the derivative of our function for a; 4= 0 is v' = — 

If X tends to 0, this derivative will also have the limit 0, as we find imme¬ 
diately from p. 194 et seq. At the point a; ~ 0 itseK the derivative 

S/"™-Ita 

h ' oh h 0 hr 

is also zero. 

If we form the higher derivatives for a; 4= 0, we shall obviously always 
obtain the product of the function and a polynomial in l/x, and the 

passage to the limit a; 0 will alw^ays yield the limit 0. All the iiigher 
derivatives will likewise vanish, like y', at the point a; == 0. 
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Thus we see that our function is continuous everywhere and differen¬ 
tiable as many times as we please, and yet at the point a: = 0 it vanishes 
Tdth all its derivatives. We shall later realize (Chap. VI, Appendix, p. 336) 
how remarkable this behaviour really is. 

2. The Function y = 

We may readily convince ourselves that for positive values of x this 
function behaves in the same way as the function just dealt with; if x 
tends to 0 through positive values the function tends to 0, and the same 
is true of all its derivatives. If we define the value of the function at 



a; = 0 as 2/(0) = 0, aU the right-hand derivatives at the point a; = 0 will 
have the value 0. It is quite another matter when x tends to 0 through 
negative values; for then the function and all its derivatives become 
infinite, and left-hand derivatives at the point a? == 0 do not exist. At the 
point x= 0, therefore, the function has a remarkable sort of discontinuity, 
quite unlike the infinite discontinuities of rational functions considered 
on pp. 22, 63 (of. fig. 23). 


3. The Function y ~ tanh 

We have already seen on pp. 33, 52 that functions with “ jump ” dis¬ 
continuities can be obtained from simple functions by a passage to the 
limit. The exponential function defined on p. 171 and the principle of 
compounding of functions give us another method for constructing functions 
with such discontinuities from elementary functions, without any further 
limiting process. An example of this is the function 

1 el/® — c-i/® 
y — tanh - — —- -r- 

and its behaviour at the point a? = 0. The function is in the first instance 
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aot deSned at this point. If n-e approach the point a; = 0 through posi. 
tive values of ic, obviousiy obtain the limit 1; if, on the other band, 
anproaeh the point .r = 0 through negative values, we obtain the limit -~i. 

The point a; = 0 is therefore a 
point of discontinuity; as z 
increases through 0 the value 
of the function jumps by 2 (cf 
fig. 24). On the other hand, the 
derivative 

cosh2(l/a:) 

1 4 

Fig. 24 (eV® + 

approaches the limit 0 from both sides, as follows readily from * § 9^ 
p, 194. 



4. The Function y = x tanh A. 

a: 


In the case of the function 

n X tanh - 

X 


el lx _ 

^ ei/aJ -p e-i/® 


the above discontinuity is removed by the factor x. This function has 
the limit 0 as a; 0 from either side, so that we can again appropriately 



define !/(0) as equal to 0. Our function is then continuous at a; = 0, hut 
its first derivative 





1 1 

X cosh2(l/a:) 


example of the occurrence of a “ jump ” discontinuity is given 
‘ by IjRo =* arc tan - as a; -> 0. 




SOME SPECIAL FUNCTIONS 


199 


ni] 

has jast the same kind of discontinuity as the preceding example. The 
graph of the function is a curve with a corner (cf. fig. 25); at the point 
i = 0 the function has no actual derivative, but a right-hand derivative 
with the value +1 ^ left-hand derivative with the value —1. 

1 

5 The Function y = x sm-, i;(0) = 0, 

We have already seen that this function is not composed of a finite 
number of monotonic pieces—as w^e may say, it is not “ sectionally ^ 
monotonic ”—but that it is nevertheless continuous (p. 54), Its first 
derivative 

/ .111 

= sin- — - cos-, (x =i= 0) 

XXX 


on the contrary, has a discontinuity at a; = 0; for as x tends to 0 this deri¬ 
vative oscillates continually between bounding curves, one positive and one 
negative, which themselves tend to + co and — co respectively. At the 


actual point a; = 0 the difference quotient is 


yjh) — y(0) 

h 



since 


as ^->0 this swings backwards and for’wards between 1 and ~1 an 
infinite number of times, the function possesses neither a right-hand 
derivative nor a left-hand derivative. 


2, Eeiviarks on the Difeebentiability of 
Functions 

The derivative of a function wliicli is continuous and has a 
derivative at every point need not be continuous. 

As the simplest example of this we consider the function 

y~ f(x) = a;3sin-. 

X 

This function is in the first instance not defined at a; = 0; w^e shall defime 
/(O), its value there, as 0, so that the function is now defined and con¬ 
tinuous everywhere. For all values of x different from zero the derivative 
is given by the expression 

f'{x)= —a:2cosh4+ 2a;sinl= -cosl + 2a: sinl. 

X Q? X X X 

When X tends to 0, f'(x) has no limit. If, on the other hand, we form the 
difference quotient = fji^ sin //i= h sin-, we see at once that 

this tends to 0 as does. The derivative therefore exists for x ~ 0. and 


Ger. stUcIcweise; cf. p. 438, footnote. 
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has the value 0. In order to grasp intuitively the reason for this para- 
doxical behaviour v^e represent the function graphically (c-£. hg. 26). It 
svings backwards and forwards between the curves ?/ = and ^ = ^^2 
v'hicli it touches alternately. Thus the ratio of the heights of the wave* 
crests of our curve and their distances from the origin steadily becomes 
smaller. Yet these waves do not become flatter; for their slope is give^ 

by the derivative j\x) = 2a? sin- — cos-; at the points JL 

X X 2mi 

1 1 . 

cos-= 1 this is equal to —1, and at the points x= -- where 

X (2n + 1)tc 

cosh = —1 it is equal to -pi* 



In contrast to the possibility illustrated here, that a deri¬ 
vative may exist everywhere and yet not be continuous, we 
state the folloving simple theorem, which throws light on a 
whole series of earlier examples and discussions: if we know 
that in a neighbourhood of a point x = a the function f{x) is 
continuous and has a derivative f'{x) everywhere, except that 
we do not know whether f'(a) exists, and if in addition the equa¬ 
tion lim f\x) = b holds, then the derivative f'{x) exists at the 

X a 

point a also, and /'(a) = b. The proof follows immediately from 

the mean value theorem. For we have =f'(i), 

where ^ is a value intermediate beWeon a and a + A. If A now 
tends to 0, by hypothesis f'{i) tends to 6, and oui* statement 
foUow^s at once. 

A companion theorem to this is the following, wFich may 
be proved in a similar way: if the function f{x) is continuous 
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• a ^ a: = ^ a <x <b possesses a derNative wliicli 

incre^es beyond all bounds as x tends to a, then the right-hand 

difierence quotient also increases beyond all 

bounds as h tends to 0, so that no finite right-hand derivative 
exists at a: = a- The geometrical meaning of this state of afiairs 
is that at the point with the (finite) co-ordinates (a, /(c)) the 
curve has a vertical tangent. 

3 . Some Speciai FoRinxLJS 

1 Proof of the Binomial Theorem. 

Our rules for differentiation enable us to give a simple proof 
of the binomial theorem; this proof will be introduced here as 
an example of the method of undetermined coefficients w-hich we 
shall find important later. Vfe wish to expand the quantity 
(1 -f- a:)” in powers of x for all positive integral values of n. We 
see at once that the function (1 + x)” must be a polynomial of 
degree n, i.e. it must be of the form 

(1 + a;)” —a^ + a^x-^- + ... + 

and the problem now is to deter m i n e the coefficients a„. If we 
put a; = 0, we at once obtain Cq = I. If we differentiate both 
sides of the equation once, twice, three times, &c., we obtain 
the equations 

w(l -f a:)"-i = % -f 2a2X + ... + na„x”-\ 
n{n — 1 ) (I + a :)"-2 = 2c2 + 3 .203a; + . .. + n{n— l)a„x”-^, 


Since these equations hold for all values of x, we can put 2 ; = 0 
in each of them and thus obtain for the coefficients %, a 2 > • • • 
expressions 

n(n — 1 ) _ n{n — 1 ) (n — 2 ) 

ai=n, ^ ^ ^ «3 =- 

n(n — 1 ) {n — 2 ) ... (w — ih + 1 )_ 

- M -W- 


We thus finally obtain the binomial theorem in the form 
(1 -f a:)« = 1 -+- + ^ 2 )®* + • • • + +... + «"■ 
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SiiCC6SS^\r6 X!6i02iitz''3 MiHl©. 

Jt) C0I1I16XI0Z1 TTIuil til© SiIjOVG W6 ICclVO "til© r63jd.6r "to proY6 

as an excrciso tiiat tii6 successive differentiation of a product may 
be performed according to tbe following rule {Leibnitz’s rule): ' 

dx^ ‘ \)-) dx^‘'~~ dx \^/ dx^~^ dx^ 

, / n \df d/'-'^g . d”-g 

\5i -If dx dx^-'^ ' •' dx^‘ 

Tbe repeated differentiation of a compound function y 
however, follows no such easily remembered law. From the rules 
for differentiation in last chapter (the product rule and the chain 

rule) we have 

^ ^ ^ fj/ 

dx d(f> dx ' ^ 

p =/"f2+/Y', 

dx- 

p ' +fT', 


3. Further Examples of the Use of the Chain Rule. The Dif¬ 
ferentiation of The Generalized Mean Value 

Theorem. 

To form the derivative of the function x°^ we write 
whence we obtain 

—x^([ogx + 1 ) 

dx 

by the chain rule. Similarly, we can carry out the differentiation 
of the more general expression ^/(a;) iog/(a;) means 

of the chain rule, in the following way: 

=f{xy‘'=^Kf{x){\ogf{x) + 1 }. 

OJX 

As a further application of the chain rule we here give a proof 
of the theorem which we have already called the generalized 
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n value theorem of the difEerential calculus (p. 135), the 
A^orem being established here under less stringent conditions. 
T M be a function which in the closed interval a^x-^h 

is^ continuous and monotonic, and which in the open interval 
< -5 < 6 has a derivative which is nowhere equal to 0, and let 
Fix) be a function which is also continuous for a ^ a: ^ 6 and 
diientiable for cK a; < 6. By means of the inverse function 
x — <S>{u) of 0{x) we introduce the new independent variable 
M instead of a: in F{x), thus obtaining the compound function 
according to the chain rule, 

fin) =F'{x)^'(u) = Jg. 


The ordinary mean value theorem, applied to the function/( m) 
and to the interval between v^ = Gia,) and u^ = G{h), shows 
us that for an intermediate value to 


/K) —/(%) z=zf'{(o) 

Wj — 


F(b) - F{a) _Fi^) 
G{b) - G{a) G'i^)' 


where ^ = <I> (to) is a value intermediate between a and 6. 


Examples 

1. Find the second derivative of flglhix)}}. 

2. Difierentiate the following functions: 

{a) (b) (003x)^^. 

( 0 ) log»(a;) is, the logarithm of u(x) to the base v{x); v(x) > 0). 

3. Prove Leibnitz’s rnle. 

4. Find the w-th derivative of: 

(а) (^) cosma* sin/ja;. 

(б) (logir)2. (e) e*»cos2a:. 

(c) sin a; sin2x. (/)(! + x^e^. 

5. * Find the ?i-th derivative of arc sin a; at a: = 0, and then that of 

fare sina;)^ at a; = 0. 

6. Prove that S - 1) - 1)2""*. 



CHAPTER IV 

Further Development of the Integral 
Calculus 

The roles for difierentiation which we formulated in the pre¬ 
ceding chapter ha%"e given us extensive powers over the problem 
of (!ifrerc:itiafipcj given functions. Almost always, however, the 
inverse problem of integration greatly exceeds it in importance. 
Hence we must now study the art of integrating given functions. 

The results attained by means of our differentiation formnlEe 
may be smnmed up as follows: 

Every function which is formed from the elementary functions 
hy means of a “ closed expression ” * can be differentiate, and its 
derivative is also a closed expression farmed from the elementary 
fu 7 ictions. 

On the other hand, we have not met with any exactly corre¬ 
sponding fact applying to the integration of elementary functions. 
We do know that every elementary function, and, in fact, every 
continuous function, can be integrated, and we have integrated 
a large number of elementary functions either directly or hy 
inversion of differentiation formulae and have found their in¬ 
tegrals to he expressions involving elementary functions only. 
But we are still far from being able to find a general solution of 
the following problem: given a function f{x) which is expressed 
in terms of the elementary functions by any closed expression, 

to ffnd an expression for its indefinite integral, F{x) — Jf(x)dx, 
which is itself a closed expression in terms of the elementary 
functions. 

By tliis we mean a function wliicli can be built up from the elementary 
functions by repeated application of the rational operations and the processes 
of compounding and inversion. 

In this connexion it should, however, bo emphasized that the distinction 
between “ elementary ” functions and others is in itself quite arbitrary. 

204 
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The fact is that this problem is in general insoluble; it is by 
no means true that every elementary function has an integral 
which itself is an elementary function. In spite of this, it is 
estremely important that we should be able actually to carry 
out such integrations when they are possible, and that we should 
acquire a certain amount of technical skill in the integration of 
given functions. 

The first part of this chapter will be devoted to the develop¬ 
ment of devices useful for this purpose. In this connexion we 
would expressly warn the beginner against merely memorizing 
the many formulae obtained by using these technical devices. 
The student should instead direct his efforts towards gaining a 
clear understanding of the methods of integration and learning 
how to apply them. Moreover, he should remember that even 
when integration by these devices is impossible the integral 
does exist (at least for all continuous functions), and can actually 
be calculated to as high a degree of accuracy as is desired by 
means of numerical methods which will be developed later 
(Chap. VII, p. 342 ). 

In the latter part of the chapter we shall endeavour to deepen 
and extend our conceptions of integration and integral, quite 
apart from the problem of the technique of integration. 


1. Elementary Integrals 

First of all we repeat that to each of the differentiation 
formulae proved earlier there corresponds an equivalent integra¬ 
tion formula. Since these elementary integrals are used time and 
again as materials for the art of integration, we collect them in 
a table (p. 206 ). The right-hand column contains a number of 
elementary functions, the left-hand column the correspondmg 
derivatives. If we read the table from left to right we obtain 
in the right-hand column an indefinite integral of the function 
in the left-hand column. 

We would also remind the reader of the fundamental theorems 
of the differential and integral calculus, proved in Chap. II, 
§ 4 (p. 117 ), in particular, of the fact that the definite integral 
is obtained from the indefinite integral F{x) by the formula 

fj{x)dx = F(x) F[b) - E(a). 

^ a a 
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r “ 

j F-'(x) =f(x) 

F{x) ~ lf{x)dx 

i 

! - n < > \ 

\ 

^a+i 

G) —{- 1 

2 . 1 

X 

log 1 a; j. 

S. e®. 

e^. 

4. or (a =p 1). 

loga“ 

5. sin a;. 

— cos X. 

\ 

6 . cos a;. 

sinx. 

7 . ^ (= cosec^o;). 

sin^a; 

— cot a;. 

8 . ^ (= sec-ic). 

COS^iT 

tana;» 

9. sinha;. 

cosh a;. 

10 . cosh a;. 

sinha?. 

11 . ^ (= cosech“.T). 

sinh^ X 

— coth X, 

12 . ^ (= sech^a:). 

cosh^ X 

tanh X, 

< 

1 —< 

1 

A 

f arc sin a;, 

1 —arc cosx. 


f arc tan x. 

\ —arc cotx. 

V(1 + x^) 

arsinhx = log {a: + V(1 -j- x^)}. 

IG. , ^ ( 1 a; 1 > 1). 

ar coshx = log {a; dz ^(a:® — 1)}. 

(\x\<l. 

17. 

^ [ |a:| > 1 

, 1 It 1 + a; 

ar tanh a; “ - log —!-, 

2 1 — a; 

4-1 a; -{- 1 

ar coth a; “ - log —!—. 

2 X — 1 



207 


ELEMENTARY INTEGRALS 

Finally, for tKe technique of integration the reader should 
have the elenaentary rules of integration collected in Chap. II, 
§ 1 (pp. 81 ” 82 ) at his finger-tips. 

In the following sections we shall attempt to reduce the 
calculation of integrals of given functions in some way or. other 
to the elementary integrals collected in this table. Apart from 
deduces which the beginner certainly could not acquii^e syste¬ 
matically, but which, on the contrary, occur only to those vdth 
long experience, this reduction is based essentially on two useful 
methods. Each of these methods enables us to transform a given 
integral in many ways; the object of such transformations is to 
reduce the given integral, in one step or in a sequence of steps, 
to one or more of the elementary integration formulse given 
above. 


2. The Method of Substitution 

The first of these useful methods for attacking integration 
problems is the introduction of a new variable (i.e. the method 
of substitution or transfonnation). The corresponding integral 
formula is just the chain rule of the differential calculus expressed 
in the integral form. 

1. The Substitution Formula. 

We suppose that a new variable u is introduced into a func¬ 
tion F[x) by means of the equation x == ^(^’) 

becomes a function of u\ 

F{x) = F{4>(:u)) = G{u), 

By the chain rule of the differential calculus 
dG dF j,. . 


If we now write 

F\x)=f[x) and 

or the equivalent expressions 

F{x) — J f{x)dx and 


G'{u) (j{u\ 
G{u)^ J g{u)du. 
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feEea on tlie one Land the chain rule takes the form 
gi"^) =/(2;)9^'(w) 
and on the other hand G{u) = F{x) by definition, that is, 
f g{u)du= J fix)dx, 

and we obtain the integral formula equivalent to the chain rule, 

//(®('“)) <p'{u)du = J f{x)dx, {x = cj>{u)}. 

This is the basic formula for the substitution of a new variable in an 
integral. It means that if we wish to find an indefinite integral of 
a function of u, which is given in the special form/(^ («)) ,^'(«)^ 
then we can instead find the indefinite integral of the function 
f(x) as a function of x and after integration return to the variable 
u by putting x — 4>{u). 

If, for example, we apply the formula to the integrand r-xh 
we obtain 

or, replacing u by x, 

If in this important formula we substitute particular functions, such as 
(p(a;) == logo; or c^{x) = sin a; or o(x) = cos a:, then we obtain 

f = log I log a:], 

J X log X 

j cot xdx = log I sincc j, J tstnxcix — — log | cos x |. 

A further example is 

J c^{u)^\u)du= J xdx=^\x^=^i(s^[u)'\\ 

where f{x) = x. This jdelds for 9 (u) ~ log u 

These and the following formulae are verified by showing that differentia¬ 
tion of the result gives us back the integrand. Tiie formulie, moreover, are 
of course only asserted as true in so far as the exjoressions occurring in them 
have a meaning 
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We tinally consider the example 

J sin”w cos udu, 

3re a; = sin w = 9 (u), and hence 

/• r cc”** 

/ sin” u coa udu = / =- 

J J n-i- 


sin^+i u 

~n-{- 1 ' 


la many cases, however, we shall use the above formula in 
the reverse direction, starting with the right-hand side, the 
integral J f{x)dx. We now have to evaluate or simplify a pre^ 

scribed indefinite integral F{x) = J f{x)dx by introducing the 
new variable of integration u by means of the transformation 
formula x == ({>{u), then working out the indefinite integral 

G{u)= f f{<f>{uM{u)du, 


and finally replacing the variable u in this integral by x. In 
order to carry out this last step we must be certain that a definite 
value u does actually correspond to the value x, i.e. that the 
function x = ^[u) has an inverse. Accordingly we now make 
the following assumption, in which we regard x as the primary 
variable. In the interval under consideration u = \jj[x) is a mono¬ 
tonic difierentiable function whose derivative ijj'{x) does not 
vanish anywhere in the interval. The inverse function—which 
under these conditions is defimite and single-valued—we denote 
by a; = <l){u); its derivative is then given by (j)'{u) = As 

the basic formula for the substitution of a new variable in an 
integral, we obtain 

Jf(x)dx= Jf{f{u))<j>'{u)du {u:=iIj(x)). 

The indefinite integral J i(x)dx can be obtained by calculating 

the indefinite integral J i((f> (■^)) ('ll) du and finally introducing x 

instead of u for the independent variable by means of the equation 
u=0(x). 

It is therefore not sufidcient merely to express the old variable 
X in terms of the new one u, and then to integrate with respect 
to this new variable; before integrating we must multiply by 

(B7dS) 8 
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the derivative of the original variable x with respect to the new 
variable u. 

The corresponding formula for definite integration between 
two limits is 

f*b 

fix) dx = f{(f> (u)) <f>' [u) du. 

In the new integral we have to choose those limits of integration 
which are obtained by subjecting the old integration limits to the 
transformation x = <l> (u), u = ^ (x). 

In most applications the integrand f{x) will appear at the 
outset as a function of a function, say/(a:) = h{u), where u = 

It is then more convenient to write our integral formula in a 
slightly difierent form by identifying the expression f{ct>{u)} with 
the expression h{u). If for u we make the substitution u = 

X = then our transformation formula is simply 

J h^ifj{x)'jdx= j h{u)^du. 

As a first example we consider the integration of the function 
f{x) = sin 2x, taking ^{x) = 2x and h (u) = sin u» We have 

f=<i>'(x)= 2 . 

dx 


If we now introduce u= 2x into the integral as the new variable, then 
it is transformed, not into J sin u du, hut into 

- / sm = — - cos - cos 2 ax 

2 J 2 2 ' 

this may of course be verified at once by differentiating the right-hand 
side. 

If we integrate for x between the limits 0 and 7r/4, the corresponding 
limits for u axe 0 and 7c/2, and we obtain 


1^14: 2 

W2 X 

7r/2 

/ sin 2xdx = - 

/ sin udu= -cos u 

— 

4 2 . 

>0 2 

0 


dx 

Another simple example is the integral / — 7 —. Here we take 

Jl V X 

w = t{;(2;) = V X, whence a; = cp(u) = u^. Since cp'(w) = 2u, we have 


dx ^ r^udu ^ , 

I -7— == 2 / - z= 2 / du 2. 

Ji V X Jx u Ji 


u du 
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2 Another Proof of the Substitution Formula. 

Our integration formula can also be explained in another 
and more direct manner, by aiming at the formula for definite 
integration and basing the proof on the meaning of the definite 
integral as a limit of a sum. To calculate the integral 

I h(tff{x))dx 


(for the case a < b), we begin with an arbitrary subdivision of 
the interval a ^ x ^ b, and then make the subdivision finer 
and finer. We choose these subdivisions in the following way. 
If the function u — ifj{x) is assumed to be monotonic increasing, 
there is a (1, 1) correspondence between the interval a ^x^b 
on the ic-axis, and an interval a^u ^ ^ of the values of 
where a = 2/f(u), ^ i[j(b). We divide up this u- 

interval into n parts of length Au; there is a corresponding 
subdivision of the ic-interval into sub-intervals which in general 
are not all of the same length. We denote the points of division 
of the a;-interval by Xq = a, x-^, x^, . * x^— b and the lengths 

of the corresponding sub-intervals by 

Axj, ^X2) . - . , Ax^. 


The integral we are considering is then the limit f of the sum 


j/«= 1 


where the value is arbitrarily selected from the v-th sub¬ 
interval of the x-subdivision. This sum we now write in the 

ioim Hi h{u^)Au, where By the mean value 

Au 


theorem of the diflEerential calculus 


Ax^ 

Au 


where is a 


suitably chosen intermediate value of the variable u in the v-th 
sub-interval of the ^-subdivision and x== (j)[u) denotes the 


* The assumption that these sub-intervals are all equal is by no means 
essential for the proof, 

t This limit exists (for An —> 0) and is the integral, since on account of the 
uniform continuity of a; = <j){u) the greatest of the lengths Aa; tends to 0 
with A«. 
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inverse function of u = ip{x). If we now select the value | 
such a wa,Y that and rj^, coincide, i.e. ^{i) 

then our sum takes the form 

S h{rf^)(f>' (77 J A?/. 

*/ = 1 


If we here make the passage to the limit we 
the expression 



immediately obtain 


as the limiting value, that is, as the value of the integral 
we are considering, in agreement with the formula given 
above. 

We have therefore proved the following theorem: 

Let h(u) be a continuous function of u in the interval 
Then if the function u = j/f(x) is continuous and monotonic andhas 

a continuous non-vanishing derivative — in a ^ x ^ b ard 
^(a)=a,^(b)=iS, ^ 

£h{!l){x)]dx—J h{u)dx—f }i{u)~du. 

O a du 

This formula exhibits the advantage of Leibnitz’s notation. In 
order to carry out the substitution u = i(t{x), we need only write 

dx 

— du in place of dx, changing the limits from the original values 
of X to the corresponding values of u. 

3. Examples. Integration Formulee. 

With the help of the substitution rule we can in many cases 
evaluate a given integral j f{x)dx if we reduce it by means of a 
suitable substitution x = <j>{u) to one of the elementary iti- 
tegrals in our table. Whether such substitutions exist and 
how to find them are questions to which no general answer 
can be given; this is rather a matter in which practice and 
ingenuity, in contrast to systematic method, come into their 
own. 

As an example, we shall work out the integral f 
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by means of tlie substitution * x= ^(m) = au, u == ^(a;) = xja, 
ix = aiu, by wMcb, using No. 13 of tbe table on p. 206, we 
obtain 


f dx ^ C 

J d a's/ ( 1 — 


= arc sinw 



By the same substitution we likewise obtain 


r dx _ r 

J a?-i- x^ •' < 


adu 


+ *2 Ja^{l + u^) a 


1 la: 

arc tanw = - arc tan 


/, 


dx 


X 


_ _ ^ = SiT sinli 

V'(a2 + a:2) a 

dx 


f - - -= ar cosh for I a; j > I u |, 

iV(®2_a2) a’ I'll’ 


h 


dx 


ar tanh ? for 1 a; I < I a I 

\a a ' ' ‘ ' 

(- ar cotli - for I a? I > I a I 

a 


formulae which occur very frequently and which can easily be 
verified by differentiating the right-hand side. 

In conclusion, we again emphasize the following point. In 
our substitution process we have made the assumption that the 
substitution has a unique inverse x= and indeed that 

ijj'{x) is nowhere equal to zero in the interval under consideration. 
If our assumption is not fulfilled, application of the substitution 
formula may easily lead to wrong conclusions. If ijj'{x) = 0 at 
isolated points of the interval of integration only, we can avoid 
these difficulties by subdividing this interval in such a way that 
vanishes only at the ends of a sub-interval; we can then 
apply the substitution to each sub-interval separately.f 


* For the sake of brevity we take the liberty of writing the symbols dx 
anddu separately, i.e. dx = <l>{u)du instead of dx/du = (j)'{u) (cf. pp. 106-107). 

t An application of this method at once leads to the following result, which 
applies to many special cases: if the derivative vanishes at a finite number 
of points, but the function ip{x) remains monotordc, then the substitution for¬ 
mula remains valid. 
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3. Turthee Examples of the Substitution Method 

In this section we bring together a number of examples 
which the reader may consider carefully by way of practice. 

By the substitution u=l ±x^,du = ±2x dx, we deduce that 

f /n = ± V(1 ± x^). 

J V(1 ZC ^“) 


r^,= ±iiog|i±: 
J 1 ±x^ 


In these formula we must take either the sign + in all three places 
or the sign — in all three places. 

By the substitution u == axh, du^ a dx {a ^ 0), we obtain 

f —^ = 1 log [ aa; + 6|, 

f (as + &)“ds = , — {ax + 5)“+^ (a 4= —1), 

J o(a+ 1) 

J sm(aa; + b)dx = cos(aa; -h b); 

similarly, by means of the substitution u = cos x, du = — sin x dxy we 
obtain 

J tana; dx = —log \ cosa;|, 

and by means of the substitution u = sin a;, du = cos a; dx^ 

J cota; dx — log ] sina; | 

(cf. p. 208). Using the analogous substitutions u = cosh a;, du = Bmhxdx 
and u = sinha;, du = cosh a: dx, we obtain the formulae 

J tanha; dx = log | cosha; |, 

J cotha; dx = log | sinha; |. 

In virtue of the substitution it == ~ tana;, du- - sec^a; dx, we arrive at 

b b 

the two formulae 


J a^ si 


sin^a; + cos^x b^ 


■ tan^a; -j- 1 


= — arc tan 
ab 


gtau^) 



IVJ 

and 


THE METHOD OF SUBSTITUTION 


ass 


f sin 


dec 


■ 52 cos^a: 

We evaluate the integral 


— — ar tanh 
ab 


— ar coth 
ab 


gtan:.) 


/ 


dx 
sin a: 


by vxiting sina; = 2 sin - cos- = 2 tan- cos®-, and putting u = tan-, so 
^ ^ 2 2 2 
that dtt = ^ sec® - dx; the integral then becomes 

A 


C dx __ 

fdu , 

I . X 


/ —= log 

tan^ 

' sina; 

^ u 

2 


If we replace a; by a: + tc/2, this formula becomes 

dx 
cos a; 


I: 


log 


|taa(| + |)|. 


The substitution u= 2x yields, if we also apply the known trigono¬ 
metrical formulse 2 cos® a; = 1 -f cos 2a; and 2 sin® a; = 1 — cos 2a;, the 
frequently used formulae 


and 


J cos®a; dx= sina; cosa;) 

J sin®a; dx= ^(x— sina; cosa;). 


By the substitution x = cos'w, equivalent to u= arc cosaj, 
or, more generally, x = a cosu (a 0), we can reduce 

/')/{! — x^) dx and J^/{a^ — x^) dx 

respectively to these fonnulse. We thus obtain 

-x^)dx = -^ arc cos ? + - ^/{a^ - x% 

u 0/ A 


Similarly, by the substitution x = a coshti we obtain the formula 
— a^)dx = — ^ ~ 

and by the substitution x== a sinhw 
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The substitution dx = — ^ clu leads to the fonnuise 

X 

r dx 1 . a 

/___arc sin 

Jx^/ix^—a^) CL X 

P ChX 1 * "L ^ 

d x\/{x^O?') Ci X 


r dx 

J a>\/{a^— x^) 


1 .a 
— - ar cosh 


Finally, we consider the three integrals 
J smmx sin^^r dx, j mimx cosm dx, j cosma; cosno; dx, 

where m and n are positive integers. By well-known trigo¬ 
nometrical formulae we can divide each of these integrals iato 
two parts, writing 

sinmcc sinna; = ^ •[cos(m — n)x — cos(m + n)x^, 

Bvamx cosnx = ^ {sin(m + n)a; -J- sm(m — n)x}, 
cosmx cosnx == - {cos(m + n)x-\- cos(m — n) cc}. 


If we now make use of the substitutions u— {m-\- n)x and 
%iz=: {m—n)x respectively, we directly obtain the following 
system of formulae: 


sin??iaj smnxdx= 


1 J sin(m— n)x sin(m + n)c: 

2 I m—n m-^n 

ll / sm2ma;\.» 

- fa;- 


if m^=n, 


sm2ma;> 


1 f cos(m+n)a; cos(m—n)a; 


r . _ 2 I m+ m 

/ smmx cosnxdx=- 

1 /cos2mx\ 

I — n; 

2 \ 2m / 


if m=t=w, 



m 
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J Gosmx 


cos nxdx= 


sin(m+^)^ I sm(m- 
m n m- 

1 ( sin 2 ma: 

2 \ 2 m 


- {' 
2 I 


■ n)x 


' + if m = n. 


I if m=i=W5 


If in particular we now integrate fi*om —77 to +77, we obtain 
from these formulse the extremely important relations 


y ^inmxsm.nxdx— 

/ +7r 

sinma? cos nxdx == 0 , 


0 if m = 4 = 

m = 


L 


cosmx cos nxdx 

•TT 


(0 if m 4= 

(77 if m = 


These are the orthogonality relations ” of the trigonometric 
fuactions, which we shall meet with again in Chap. IX (p. 438). 


Examples 

Evaluate the following integrals and verify the results by differen- 
tiiation: 



r 

xe^ dx. 

j 

r ^ dx. 

' V(l- :i'=) 

2-J 


^o-J 

r dx 

^ V (5 “h 2a; + x^) 

3-J 

f x^V\-\- x^dx. 

11. 

-J 

r dx 

1 V{3 — 2a: — x^-) 

4. 

f^2i^dx. 

12. 

f xdx 

1 X 

1 rc- — a; -{- 1 

5. 

f dx 

13. 

r xdx 

1 a: (log a;)” 

1 V {X^ — 4:X + 1) 

6. 

p Zdx 

14. 

f* {x l)dx 

1 9x^ — Gx + 2 

J V (2 -1- 2a; — 3a;^) 

7. 

f dx 

} V(a:2 -2x+ 5) 

15. 

r dx 

j a;- -f- a; -f 1 

8. 

r 6a; 

16. 

f* dx 

j 2 -j- 3a; 

J a;® — £c + 1 


(K798) 
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I a^ + 


dx 

2ax -T“ h 


19. I sin® X cos^ x dx. 


20. / sin® X cos° x dx. 


j o(? ( V 1 — X“)^ dx. 


arc tan x 


Jo 1 + 


L Pcos^ 
'Jq 


X sin X dx. 


Jq '^(1 + 3 a :®) 


. (i + x^r 


j r^ Xf 

^7r/2 

28. / X sin 2a;® dx, 
d(\ 


/ x^ C‘ 

- 77 T-J7 28. / X sin 2a;“ dx. 

V{l-a:2) 

Evaluate / {I — x)^ dx (where w is a positive integer) by sub- 
»J(\ 


29. Evaluate 
stitution. 


4. Integration by Parts 

The second useful method for dealing with integration 
problems is given by the formula for differentiating a product: 

(faY =f9+fg'- 

1. General Remarks. 

If we write this formula as an integral formula, we obtain 
(cf. p. 141) 

f{x)g{x) =Jg{x)f'{x)dx + Jf{x)g'{x)dx 
or ff{x)g' (x) dx = f{x)g {x) —Jg {x)f'{x) dx. 

This formula will be referred to as the formula for integration 
hy parts. The calculation of one integral is thereby reduced to 
the calculation of another integral. For if we split up the inte¬ 
grand of an integral Joj (a;) dx into a product co (x) = f{x) ^ (x), and 
if we can find the indefinite integral 

9(^) = f<l>{x)dx 

of the one factor cj) (x), so that (f> (x) — g'{x), then by our formula 
the integral Ja){x)dx=Jf{x)(j){x)dx = ff{x)g'(x)dx is reduced 

J9 which in some cases can be found more readily 
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m 

(iliaii tte original form. Since a given function co (x) wLicli occurs 
as an integrand can be regarded as a product f(x) 9^ (x) = f(x)g' {x) 
in a great many different ways, tins formula provides us with 
a very effective tool for the transformation of integrals. 

Written as a formula for definite integration, the formula for 
integration by parts is 

f^fix)g'(x)dx=f(x)g{x) f- f%[x)f{x)dx 

Ja \a a 

-f{o)g{a) -1g{x)f'{x)clx. 

For in order to obtain the formula for definite integration from 
the formula for indefinite integration (Chap. II, § 4, p. 117) 
we have only to replace the ^4 
variable appearing on both 
sides in the formula for the 
indefinite integral (1) by the 
value cc = 6, (2) by the value 
a; = a, and write down the 
difference of these two ex¬ 
pressions. 

A simple interpretation of 
this formula, at least with 
suitable restrictions on the 
functions involved, can be 
given. Let us suppose that 
y^f{x) and z = g{x) are monotonic, and that f{a)=^A, 
f{h)=B, g{a)= a, g{b) — we can then form the inverse 
of the first function and substitute in the equation, thus ob¬ 
taining 2; as a function of y. We assume that this function is 
monotonic increasing. Since dy =f'(x)dx and dz == g\x)dx the 
formula for integration by parts can be written 



Fig. I 


J zdy+Jydz== Bp — Aa, 


in agreement with the relation made clear by fig. 1, 

area NQLK + area PMLQ = area OMLK - area OPQN. 

The following example may serve as a first illustration: 
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We write tlie integrand in this way in order to indicate that we intend to 
put /(a;) = logo; and q'{x) = 1, so that we have y{x) = Ijx a>ndg{x) = a;. 
Our formula then becomes 

J logo: dx=^ X logic — J ^dx = x logo; — 

This last expression is therefore the integral of the logarithm, as may be 
verified at once by differentiation. 


2. Examples, 

The following further examples may help the reader to grasp this 
method. 

K we put J{x) = rc, g\x) = e®, we have f(x) = 1, g(x) = and 


J xe^dx^ e^{x — 1 ). 

In a similar way we obtain 

J X sinrc dx = —ic cosa; + sinx 

J X cosic dx= X since + cosa?. 

For f{x) = log a?, g\x) = a?®, we have the relation 

/ x^ loffxdx = - (logic — ——Y 

® a + I \ a+l/ 

Here we must assume a ={= ~ 1. For a — 1 we obtain (cf. p. 208) 

f - logo? dx = (logic)^ — f logs?. —; 

d X d X 

transferring the integral on the right-hand side over to the left, we have 

r 1 1 

/ - logic dx — ~ (logic)2. 
d X 2 

We calculate the integral J arcsinccdic by taking /(ic) — arc sina:, 

g'{x) = 1. From this we obtain 

/ C X dx 

arc since dx= x arc since — / ---, 

d V(1 — ic?) 


The integration on the right-hand side can be performed as in § 3 (p. 214); 
we thus find that 

J arc sinic dx — x arc since + VCl — x% 
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Jn the same way we calculate th.e integral 


J arc tana; dx==^ x arc tana; — i log (1 + 


and many others of a similar type. 

The following examples are of a somewhat different nature; here a double 
application of the method of integration by parts brings us back to the 
original integral, for which we thus obtain an equation. 

Integrating by parts twice, we obtain 


J smbx dx=i — ^ e"® cos6a; Jco&bx dx 


— — i cos 6a; -4- — sin 6a; - 
6 62 


r 

■ t;; / sin 6a; da;, 
62 J 


and, solving this equation for the integral J sin hx dx. 


J e®®si 


sm6a; dx — 


1 


a2 -1- 6‘ 

In a similar way it follows that 


/ 


e®® cos bx dx = 


1 


a2 + 62 


e"®(« sin 6a; — 6 cos bx). 


e«®(a cos 6a; + 6 sin 6a;). 


3 . Recurrence Formulse. 

In many cases the integrand is a function not only of the 
independent variable, but also of an integral index % and on 
integrating by parts we obtain, instead of the value of the in¬ 
tegral, another similar expression in which the index n has a 
smaller value. We thus arrive after a number of steps at an 
integral which we can deal with by means of our table of integrals. 
Such a process is called a recurrence process. The following 
examples illustrate this: by repeated integration by parts we 
can calculate the trigonometrical integrals 

J cos^ X dx, J sin’^ x dx, J sin'" x cos" x dx, 
provided that m and n are integers. For we find that 

JQos'^xdx = cos'^~^x shxx {n — l)j cos"“^a; svo?xdx] 

we can write the right-hand side in the form 

cos"“^a? sin a; + — ^)J e>os,'^'~^xdx — {n — 1) fcos'^xdx, 
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thus ©btainiug the recurrence relation 


f cos'^xdx = - cos^ ^ajsino:; + - f cos^~^xdx 

n n J ' 

This formula enables us to keep on diminishing the index in 
the integrand until we finally arrive at the integral 


cosxdx=smx or 


jdx = X, 


according as n is odd or even. In a similar way we obtain the 
analogous recurrence formulae 

shoL^xdx = — - sin”“^2; cosrc + - / sin”“2^^^ 

n n J 


* . , „ 7 cos””^a? , n — 1 r . 

BmP^xco^^xdx= +. sm^xco&^-^x dr 

m-j- n m ~i~ n d 


In particular, these formulae enable us to calculate the integrals 

f sia^x dx= ^{x — sina; cosa;) 
d 2 

and f cos^x dx—'^{x-\- sina; cosx), 

d 2 

as we have already done by the method of substitution (p. 215 ). 

It need hardly be mentioned that the corresponding integrals 
for the hyperbolic functions can be calculated in exactly the same 
way. 

Further recurrence formulae are given by the following transformations: 
J (log xf^ dx= X (log x)'^ — m J (log x)'^~^ dx, 

J' x^e^dx — x'^e^ — ^ J 

Jx'^s,mxdx=^ —x‘^ cosa; + m Jx^-^ cosxdx, 

Jx^ cosx dx = x'^ sina; — m J sina; dx, 

j xf‘ (logg)’” dx= ^^ (toga;)” _ _m C (a#=-1). 

*' fl+1 a-f-j*' 
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4. Wallis’s Product. 

Tlie recurrence formula for the integral Jsm”x dx leads in 
elementary way to a most remarkable expression for tbe 
^ber TT as an infinite product. We suppose that n> I, and 

in tke formula 

Jsin»2: dx=-^^ sin»-ia: cosa; + Jsm.'^-^x dx 


we insert the fimits 0 and -n-/2, thus obtaining 

r'^sin'^xdx = f sm”--^xdx forw > 1. 

Jo « -^0 


If we again apply the recurrence formula to the right-hand side 
and continue the process, we obtain, distinguishing between the 
cases n=2m and n^2m+l. 


2m — 1 2171— ^ 
_ 2m 2m — 2 


1 y-TT/:: 

dx, 

2 Jq 

. . - . / mixdx, 

3 Jo 


^^lience 

^ _ 2m — 1 

/ sm^^xdx = —-- 

Jq 2m 

^ ^ 2m 

/ -r -—: 

Jo 2m + 1 


2m — 3 
2m — 2 

2m — 2 
2m — 1 


1 7T 
‘ 2 * 2 ’ 

2 

‘3 


By division tliis yields 

7t_ 2.2 4.4 ^ 2m.2m 

2 ^ O ■ ^ ^ ■ (2m- l).(2m-f f) 


-, 7/2 

;^o_ __ 

-r 


The quotient of the two integrals on the right-hand side con¬ 
verges to 1 as m increases, as we recognize from the foUowmg 
considerations. In the interval 0 < a: < w/2 we have 

0 < sin2”*+ia; ^ sin*"* a: ^ sm^~^x-. 
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^ 77/2 /.7r/2^ ^rrl2 

0 </ ^ sin^^^xdx^ &in.^''^~^xdx. 

^0 •^0 


^77/2 

If we here divide each term bysin^'^+^ir dx and notice that by 
the first formula proved above 

r-/2_ 


Jq 


xdx 


r'^1'2^ 


f sia^'^'^'^xdx 

•^0 

W2 


2^+l _i I 1 

2m 2m’ 


we have 


1 < - 2 - 


/ sin^^icdic 


= ^-/2 


/ sin^”*+^a?dfl: 


^1 + 


2m’ 


from which the above statement follows. 
The relation 


77 T 2 2 4 4 6 6 2m 2m 

- = iim --- - - . . .- -— 

2 TW—^QO 1 3 3 5 5 7 2m — 1 2m + 1 


consequently holds. 

This product formula (due to Wallis), with its simple law of 
formation, gives a remarkable relation between the number tt 
and the integers. If we observe that 

Iim —we can write 
00 2m 1 


1im 

7 ?I->CO 


22 . 42 .. .(2m—2)2 

32 . 52 .. . (2m— 1)2 



and if we take the square root and then multiply mumerator and 
denominator by 2.4 . . . (2m — 2) we find that 


\ 2 fji—^co ^.5 . .. (2m—1) wz->oo (2m—1)! 




= lim 


*»—>00 


22.42 . . . (2m)2 V2m 
(2m)! 2m 
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Prom tHs we finally obtain 

lim -T- = V'^> 

m —> 00 (2'»'l)! 'y fyi 

a form of Wallis’s product wkich will be of use to us later 
(cf. Cbap. VII, Appendix, p. 363). 


Examples 

Evaluate tlie integrals in Ex. 1-14: 


1 

J sin^a; 

2 f- 

^7 f 

dx ^ dn 

■ J (1- 

- x^f d 

4. j o^e-^^dx. 

6. r x^ cosnx dx (n a positive integer). 

J — TT 

6. j x^ sinna; dx 

(n a positive integer). 7. J cos x^ dx. 

8. j sin^aida;. 

9. J cos^ 

xdx, 10. Jx'^Vl — x^dx. 

11. J xh^dx. 

12. 

(n + i). 

13. J x^ logx dx 

(m=i= 1). 

14. J (log x)^ dx. 

16. Prove the formula 



Je^p(x)dx — e^{p{x) — p'{x) -f p"(x) - [-•••}» 

where p{x) is any polynomial. 

16. Sho-w that for all odd positive values of n the integral J e'^'x^dx can 
be evaluated in terms of elementary functions. 

17. Show that if is even the integral “x^dx can be evaluated 

m terms of elementary functions and the integral dx (for which 
tables have been constructed). 

18. Prove that 

rii: '}{i)dt^du = J^f{u){x — u)du, 

19. * Ex, 18 gives a formula for the second iterated integral. Prove 
that the n-th iterated integral of f(x) is given by 

1 r-v .. .. _ , , 
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5. Inteqeation of Eational Functions 


Tlie most important general class of functions integrable in 
terras of elementary functions consists of the rational functions 


R{x) = 


/(^) 


where/(a;) and g{x) are polynomials: 

== “h ^ -f" • • * "1“ ^O’ 

g{x) = + • • • + &0 4= 0). 


We recall that every polynomial can be integrated at once and 
that the integral is itself a pol 3 niomial. We therefore need 
only consider those rational functions for which the deno¬ 
minator is not a constant. Moreover, we can always assume 
that the degree of the numerator is less than the degree (^ 2 ) 
of the denominator. For otherwise we can divide the poly- 
nonadal f{x) by the polynomial g{x) and obtain a remainder 
of degree less than n\ in other words, we can write 
f{x)= g{x)g(x)r{x), where g{x) and r{x) are also poly¬ 
nomials and r{x) is of lower degree than n. The integration of 

is then reduced to the integration of the polynomial qix) 
g{^) . r {x) 

and of the ' proper ” fraction We further notice that the 

/W 


gip^y 


function can be represented as the sum of the functions 

aX . . 2;^ 

4r-r, SO that we need only consider integrands of the form —rr* 
9{^) ^ ® 9{x) 


1. The Fundamental Types. 

We shall not at once proceed to the integration of the most 
general rational function of the above type, but shall instead 
study only those functions in which the denominator g (cc) is of a 
particularly simple tj^e, namely, 

g[x) = x, g{x)=^l + x^, 

or, more generally, 

g{x) = g{x) = (1 + 
where n is any positive integer. 
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To this case we caa reduce the somewhat more general case 
in which g{x] = {ax + a power of a linear expression 
as+^ (o + O), or g{x) = {ax^ + 2bx + c)^, a power of a 
definite * quadratic expression. In the first case we introduce 
a new variable i= ax + Then d^/dx = a, and a: = (| — p)la 
is also a linear function of Each numerator f{x) becomes a 
polynomial <f>{i) of the same degree, and consequently 


/ 


fix) 

(a* 4- 




In the second case, we write 

ai^+2bx+c = l {ax +bf + - (d^ =.ac-b^d> 0), 

a a > ^ 


observing that, since we have assumed our expression to be 
definite, ac — must be positive and a 4 = 0 . By introducing 
the new variable 

^ _ cix b 


we arrive at an integral with the denominator 


>72 

-(1 + a 

a 


n 


Hence in order to integrate rational functions whose de¬ 
nominators are powers of a linear expression or of a definite 
quadratic expression it is sufidcient to be able to integrate the 
following types of functions: 


1 ^ 2 . ^2. + l 

P“+ l)n’ (a;2 -j- l)n 


We shall, in fact, see that even these types need not be treated 
in general, for we can reduce the integration of every rational 
function to the integration of the very special forms of these 
three functions obtained by taking v ~ 0. Accordingly we now 
consider the integration of the three expressions 

11 a; 

a?”’ 

* A quadratic expression Q{x) ~ ax^ + 263? 4- c is said to be definite if for 
all re^ values of x it takes values having one and the same sign, i,e. if the 
equation Q{x) = 0 has no real roots. For this it is necessary and sufficient 
that ac — 6" should be positive. 
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As we Imow from elementary algebra, every polynomial 
g{x) can be written in tbe form 

g{x) = a(x — {x — {x^ + + c^y ^,. ^ 


Here tbe numbers a^, • are tbe real and distinct roots of 

tbe equation g{x) = 0, and tbe positive integers^'^bX^- mdicate 
tbe numbers of times they are repeated; tbe factors + 2hjx + 
indicate definite quadratic expressions, of which no two are the 
same, witb conjugate complex roots, and tbe positive integers 
rjL, ^ 2 , . . . give tbe numbers of times that these roots are repeated. 

We assume that tbe denominator is either given to us in 
this form or else that we have brought it to this form by calcu¬ 
lating tbe real and imaginary roots. Let us further suppose that 
tbe numerator f{x) is of lower degree than tbe denominator 
(cf. p. 226). Then tbe theorem on resolution into partial 
fractions can be stated as follows. Eor each factor [x — a)^, 
where a is any one of tbe real roots and I is the number of 
times it is repeated, we can determi n e an expression of the 
form 


A 

(x — a) 


At 1 _ A 
{x — a)^ {x — 


and for each quadratic factor Q(x) ^ x^ -y 2bx + c in our 
product which is raised to tbe power r we can determine an 
expression of tbe form 


■^1 ~y ^1^ I ^2 “i~ ^2^ I I "f" 

Q ^ ^ ^ -b • • ‘ -b 


fix) 

in such a way that tbe function is the sum of all these ex 

9i^) f{x) 

pressions. In other words, tbe quotient can be represented 

as a sum of fractions each of which belongs to one or other of 
tbe types integrated on p. 228.'^ 


Here we gi<re a brief sketch of the method by which the possibility of thia 
decomposition into partial fractions is proved. If g(x) = (x — ay^'h{x) and 
i^(a) =k 0, then on the right-hand side of the equation 

M . fi^) .. _ 2 _ 

g{x) h{a)(x - Ji{a) (x a^^hix) 

the nnnieracor obviously vanishes for a; = a; it is therefore of the form 
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Jn particular cases the splitting up into partial fractions can be done 
easily by inspection. If, for example, g(x) = — 1, we see at once that 

1 _ 1 1 1 1 
1 2a;— 1 2a;+l’ 


go tbat 



rr— 1 
a; -f 1 


More generally, if g(x)^ (x— ol)(x — p), that is, if g(x) is a non-definite 
quadratic expression with two real zeros oc and j3, we have 

1 _ 1 1 _ 1 1 
(a:—a)(a;— (3) a— P x—a a— p 


so that 


f dx _ 1 

\ X a. 

j {x — cl){x — a — P 

1 CC — P 


L Example. The Bimolecular Reaction. 

A simple example of the application of this easy reduction to partial 
fractions is given by the so-called bimolecular reaction. Let us suppose 
that we have two reagents whose original concentrations in mols per unit 
volume are a and h, where we assume that a < b, and let us suppose that 
in time t there is formed in the unit volume a quantity x (mols) of the 
product of reaction. Then, according to the law of mass action (cf. p. 182), 
in the simplest case—reaction between one molecule of each of the re¬ 
agents—the rate of increase of the quantity x is given by the equation 

~ — x){b — x). The problem is to determine the function x(l). 

dt 

K, inversely, we think of the time ^ as a function of x, we have 
di ^ 1__ 1 / I _ 1 y 

dx lc{a — x){b — x) k{b — a) \a — x b — x/ 
hence by integration 

]ct = — ~ — log ^ - - -j- c, for X < a <h. 

a ~ b b — X 


h{a){x — a)‘^fi{x), where fi{x) is also a polynomial, the integer and 

fiM =1= 0. Writing = p, this gives us 
h[a) 

M - P ^ /i(^) 

g{x) (x — ay^ (xay^~‘^h(xy 

Continuing the process, we can keep on diminishing the degree of the power 
of (x — a) occurring in the denominator until finally no such factor is left. 
On the remaining fraction we repeat the process for some other root of g(x}, 
and do this as many times as g(x) has distinct factors. This being done not 
only for the real but also for the complex roots, we eventually arrive at the 
complete analysis into partial fractions. 
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We determine the constant of integration c by the condition that at time 
i = 0 no product of reaction has yet been formed, so that 


\ Cb , 

-r log r + c = 0. 

a — 0 o 


We thus obtain finally 


kt-- 


a — h 


log 




and if we solve for x this gives the required function x{ty, 

^ ab{\ — 
h — 


5. Further Esampies of Resolution into Partial Fractions. The 
Method of Undetermined Coefficients. 

If g{x) = (x— ai) {x — a^) ... (x— a^), where a,- 4 = a;, if 
i=^]c, i.e. if the equation g{x) = 0 has only single real roots, the 
expression in terms of partial fractions has the simple form 

1 _ % ^2 ^ 

g{x) X — cq X — Ug X — 

We obtain explicit expressions for the coefficients ^25 • • • if we 
multiply both sides of this equation by {x — a^), cancel the common 
factor {x — a^) in the numerator and denominator on the left 
and in the first term on the right, and then put x = a^. This 
gives ^ 

1 

fiq =-. 

(ai — tta) (tti — ttg) . . . (ai — a„) 

As a typical example of a denominator g(x) with multiple roots, "we 

consider the function -i-The preliminary statement 

x^{x — 1 ) 

1 c 

x^(x — 1) X — 1 X 

in accordance with p. 230 leads us to the required result. If we multiply 
both sides of this equation by x^{x — 1) we obtain the equation 

1 = (a + h)x^ — {b — c)x — c, 

* The reader will observe that the denominator on the right is g\aj), i.e. 
the derivative of the function g{x) at the point x = a^. 
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true for all values of x, from which we have to determine the coefficients 
^ 5 c. This condition cannot hold unless aU the coefficients of the poly¬ 
nomial (a-h 6 )a; 2 -( 6 —c)x-c— 1 are zero, i.e. we must have 
— c=c-f' 1= Oorc= 1 , 6 = — 1, a — 1 . We thus obtain 

the resolution 

I _ 1 - 1_ i 

(a; — 1 ) a: — 1 x x^^ 

and consequently 

/ ~ 1*1 + -• 

J x^{x — 1) X 

We shall now split up the function - - - (which is an example of 

x(x^ -f 1) ^ 

the case where the zeros of the denominator are complex) in accordance 
with the equation 

1 _ a bx c 

x{x^ + 1 ) ^ -I- 1 

For the coefficients we obtain a+h = c= a~-l=0, so that 


x(x^ + 1 ) X + 1 ' 

and consequently 


As a third example we consider the fxmction-. Even Leibnitz 

-{- 1 

found this a troublesome integration. We can represent the denominator 
as the product of two quadratic factors: 

a;^ + 1 = (a® + 1)2 — 2x^ = (a ;2 1 -f V 2x) (x^ + 1 —V 2x). 

We know, therefore, that the resolution into partial fractions will have 
the form 

1 _ ax ~\-h , cx d 

+ 1 x^ V2x I x^ — V 2 cc -f 1 


To determine the coefficients a, h, c, d, we have the equation 
(a + c)a ;2 4 - (6 + d — aV 2 + cV 2)x^-\- {a + c — & V 2 + dV2)x 
4- (5 + — 1) == 0, 


which is satisfied by the values 



We therefore have 


1 

2 ' 


c = 


1 <i=i. 

2V2 2 


■ a/2 


1 


a; 4- V2 


1 
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and, applying the method given on p. 227, we obtain 

/ pfi “ 4^72 i rk‘ ' 

4-_L_ arc tan (V 2a; + 1) + —arc tan (V2x~- 

■ 2V2 2v2 

which may easily be verified by differentiation. 


Examples 


Integrate: 

1 . 

3. f 

J a;(a;-f 

-I Si 

'•/(Td 

f—. 

J 1 —ar 


3 dx 

X{X -f 1)3* 

a:2 + a; + 1 


dx 

{X- 1 )* 

x^ dx 

(a: - l)Ma:^+l)’ 

dx 

1 — 


8 . C^. 

J l + sfi 

9 . /■_i^iiiL_ , 
J (x^+l)ix-2) 

9. f . ■^ + ^ _ 

J (x^- l)(x+2) 

2* fJl-. 

J a:«+ 1 

8. f —2l- dx. 

J x^ x^ — 2 

i. f _. 

J X^{X^+ 1)2 


6 . Integration oe Some Other Classes of Functions 

1. Preliminary Remarks on the Rational Representation of the 
Trigonometric and Hyperbolic Functions. 

The integration of some other general classes of functions can 
be reduced to the integration of rational functions. We shall 
be better able to understand this reduction if we begin by stating 
certain elementary facts about the trigonometric and hyperbolic 

functions. If we pnt t — tan elementary trigonometry gives 

2 

us the simple formulae 

2t 1 —. 

smx - --. cosa: =-: 

1 + ^2’ 1 4_ ^2’ 




we obtain the above equations. These equations show that sin a? 
and cosx can be expressed rationally in terms of the quantity 

t = tan From t = tan ? we have by differentiation 

dt 1 I +1^ dx 2 

-^^ ==-, so that ~ =-; 

dx 2 cos^xl2 2 dt 1-h 

hence the derivative ^ is also a rational expression in t. 


The geometrical representation of our formulse and their geometrical 
meaning are given in fig. 2. Here the circle H- ~ 1 in a 24v-piane is 


shown. If X denotes the angle POT' in 
the figure, then u= cos re and v— sinrr. 
The angle OSP with its vertex at the 
point — 1, = 0 is equal to a;/2, by 

a theorem in elementary geometry, and 
we can read off the geometrical meaning 
of the parameter t from the figure; 
t = tan = OB, If the point P starts 
from S and runs once round the circle in 
the positive direction, i.e. if x runs through 
the interval from — tu to +Tr, the quantity 



t will run through the whole range of Fig. 2 .—Parametric representation 
values from - 00 to -f 00 exactly once. of the trigonometric functions 


We may correspondingly express tbe hyperbolic functions 
CQshx = + e~^) and smhx = — e'^^) as rational func¬ 

tions of a third quantity. The most obvious way is to put e® = t, 
so that we have 


cosh a; = 



sinhaj= - 
2 





which are rational expressions for sinhcc and coshre. Here again 
dxjdt^ l/r is rational in t. But we obtain a closer analogy 



235 


THE INTEGRAL CALCULUS 


[Chap. 


with the trigonometric functions by introducing the quantity 

t — tanh-; we then arrive at the fornaul® 

2 

2t , 1 + 

gutha; = -- cosha: = 

1 — t~ 1 — 

By diSerentiating t = tanh- we obtain, as on p. 236, the rationai 
expression 

dx _ 2 

& ~ 1 — *2 


for the derivative dxjdt. Here again the quantity t has a geometri¬ 
cal meaning similar to that which it has in the case of the trigo 
nometric functions, as we see at once from fig. 3. 



Fig. 3-—^Parametric representation of the hyperbolic functions 


But whereas in the case of the trigonometric functions i 
must run through the whole range of values from — oo to + oo 
in order to give aU pairs of values of cos a? and sin a;, in the 
case of the hyperbohc functions t is limited to the interval 
—1 <!5<1. 

Having made these preliminary remarks, we proceed to our 
integration problem. 


2. Integration of i? (cos at, sin:r). 

Let ^(cosa;, sin a;) denote an expression which is rational in 
the two functions sin a; and coscc, i.e. an expression which is 
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formed rationally from these two functions and constants, such as 
3 sin^x -|- cos a: 

3 cos^x + sinx 


If we apply the substitution t == tan ~ the integral 
J R (cos X, sin x) dx 
is transformed into the integral 


i \l + <*’ 1 + «v 1 + 


and under the integral sign we now have a rational function of t. 
Thus we have in theory obtained the integral of our expression, 
since we can now perform the integration by the methods of the 
preceding section. 


3. Integration of i?(cosh^, sinh^;). 


In the same way, if 22 (cosh a?, sinha;) is an 
is rational in terms of the hyperbolic functions 
we can effect its integration by means of 

i = tanh Recalling that 


expression which 
coshir and sinhcr, 
the substitution 


dx _ 2 

dt 1 — ^ 


we have 

j'R{coshx, sinha:)da:= J 


(According to a previous remark we could also have introduced 
r = e® as a new variable and expressed cosh a; and sink a; in terms 
of T.) The integration is once again reduced to that of a rational 
function. 


L Integration of '\/(l — 

The integral J R{x, ^/(l — x^)}dx can be reduced to the type 
treated in No. 2 by using the substitution 

X == cos^, ^"(1 — x^) = sinw, dx = —-sin-w du; 
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from tins stage the transformation t — tan - brings us to the 

integration of a rational function. Incidentally, we could have 
carried out the reduction in one step instead of two by using 
the substitution 




X 

I + 




X 


1-^2 


^/(l - X^) = 


2t 

1 + i’ 


dx _ — 

* “ (T+l¥’ 


U 

that is, we could have introduced t = tan - directly as the new 

Jt 

variable and thereby obtained a rational function to integrate. 


5. Integration of R{x^ — ^)}* 

The integral Jr{x, ^/{x^—l)}dx is transformed by the sub¬ 
stitution X = cosht^ into the type treated in No. 3 (p. 237). Here 
again we can arrive at our goal directly by introducing 



6 . Integration of R {x, ^{x^ + 1)}. 

The integral JR {x, +l)]dx is reduced by the trans¬ 

formation ir=sinhi5 to the type considered in No. 3 (p. 237), 
and can therefore be integrated in terms of elementary functions. 
Instead of the further reduction to the integral of a rational 

function by the substitution e" = t or tanh - = we could have 

2i 

reached the integral of a rational function at a single stroke by 
either of the substitutions 

X 

7. Integration of R {x^ y'+ 2bx + c )}. 

The integral J R^x, y^(acc2+ 2bx-\- c)^dx of an expression 
which is rational in terms of x and the square root of an arbitrary 
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olynomial of the second degree in x can immediately be i 
duced to one of the types just treated. We write (cf. p. 227) 


ax^ + 26a; + c = 


a a 


If ac — 6 ^ > ^ we introduce a new variable ^ by means 

nf the transformation ^ == - :y- — wtereupon the surd takes 
'\/{ac — 

the form^|^^“^--- (+1) |* Hence our integral when expressed 

in terms of ^ is of the type of No. 6 . The constant a must here 
be positive in order that the square root may have real values. 
If ac — 6 ^ = 0, a > O 5 then by way of the formula 

'\/{ax^ + 2bx + c) = y'a 

we see that the integrand was rational in x to begin with. 

_L« ^ 

If, finally, < 0, we put | == —-- and obtain for 

^/{h^ — ac) 

I ac ) 

the surd the expression J |- — 1) j<. If a is positive, 


our integral is thus reduced to the type of No. 5 (p. 238); if, on 
the other hand, a is negative, we write the surd in the form 

7"—^ ^(1 — integral is thus reduced 

to the type of No. 4 (p. 237). 

8. Further Examples of Reduction to Integrals of Rational 
Functions. 

Of other types of functions which can be integrated by re¬ 
duction to rational functions we shall briefly mention two: 
( 1 ) rational expressions involving two different surds of linear 
expressions, R{x, '\/{ax-\-b), '\/(cix-\- P)}l ( 2 ) expressions of 

the form e[x, — M, where ct, 6 , a, ^ are constants. 

y \ax + 


the form jRja;, where ct, 6 , a, p are constants. 

In the first case we introduce the new variable ^ = y'(aa; + ^), 
so that axp== and consequently 

a off a 
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tlien Jr {x, ■s/{ax-\-b),-\/{ax-\- ^)}dx 

= (a^- 6a)}, ^ d^, 


wkicli is of the tjrpe discussed in No. 7. 

If in the second case we introduce the new variable 



we have 


pn ^ ^ a- ^ ^ ^ _ 

ojx-j -— a’ 
and we immediately arrive at the formula 


ct^ — ba 
(a^" — a)2 




fR A ha 

J y a^n — ^ ’ J — ^^2 

which is the integral of a rational function. 




9. Remarks on the Examples. 

The preceding discussions are chiefly of theoretical interest. 
In the case of complicated expressions the actual calculations 
would be far too involved. It is therefore expedient to make 
use, when possible, of the special form of the integrand to sun- 
plify the work. For example, in order to integrate the expression 

■■' 2 - — 2 —rii— T~ ^ better to use the substitution t = tana; 

SUl“i2!7“j~ 0 GOS^CC 

instead of that given on p. 237, for sin^a; and cos®® can be ex¬ 
pressed rationally in terms of tana;, and it is therefore unneces- 

sary to go back to t = tan-. The same is true for every expres¬ 
sion formed rationally from*^ sin^cu, cos^cc, and since coscd. More¬ 
over, for the calculation of many integrals a trigonometrical form 
is to be preferred to a rational one, provided that the trigono¬ 
metrical form can be evaluated by some simple recurrence method. 

^ * For sin x cos x = tan x cos® x can of course be expressed rationally in terms 
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Por example, although the integrand in fx”{^/{l — dx can 
be reduced to a rational form, it is better to write 2 : = sia m 
and bring it to the form J sin"M cos™+Hfdis, since this can easily 
be treated by the recurrence method on p. 222 (or by using the 
addition theorems to reduce the powers of the sine and cosine 
to sines and cosines of multiple angles). 

For the evaluation of the integral 
dx 


/ 


a cos a; + b sinai 


(a2 + 52 > 0)^ 


instead of referring to the general theory we deterniins a number A and 
an angle 6 in such a way that 

a — A sm0, h == A cos0; 

that is, we write 


^ + 6^, sin 6 : : cos 0 = 


The integral then takes the form 

- f- 


dx 


sin {x -f 6)" 


and on introducing the new variable a; -|- 0 we find (cf. p. 215) that the 
value of the integral is 

1 I , a? -j- 0 
— log tan 
A 


Integrate: 


I. 


-/2 dx 


3 + cosa; 

(E798) 


Examples 


'•j 

r dx 

J 

f dx 

' 1 + sinaj* 

1 + cos^a: 

2. 

f 

J 

r ix 

' 1 + cosa; 

3 + sima; 

3. 

r dx 


r 

' 2 + sina; 

J 

tan^ X dx. 


4. 


10. 

r dx 

* 

' sm^x 


J sina; + cosa; 

5. 

•j 

r dx 

11. 

f sin^a; + cos^a; 

' cosa; 

d 3 cos^a; + sin^a: 


12 


I. y* V (x^ — 4) dx. 


sinxdx. 
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13. / V (4 + 9z-) dx. 
f dx 

J 


15, 


( 2 :— 2)V(^-— 4a:-f- 3) 
5. J xV{x" -f 4.x) dx. 


16 ./ 

18 ./ 


dx 

y^x -f- V(1 — a;)* 

\/(l + 2 ^) + V(1 — x) 
V(1 -f- a:) — V (1 — x) 

— 

1 -{- V (a: — a + 1) 


19. 


I 


dx 

V (a; — a) + V (a; — 6) 


7. Ee:.iare:s on Functions which are not Integrable 
IN Terms of Elementary Functions 


1. Definition of Fnnetions by means of Integrals. Elliptic 
Integrals. 

With the above examples of types of functions which can be 
integrated by reduction to rational functions, we have practi¬ 
cally exhausted the list of functions which are integrable in 
terms of elementary functions. Attempts to express general 
integrals such as 


/: 


dx 


\/(«0 


a-iX ■ 


. + 


/ 'v/(®o + + • • • + 


/ qX 

-dx m terms of elementary functions have always ended 
cc 

in failure; and in the nineteenth century it was finally proved 
that it is actually impossible to carry out these integrations in 
terms of elementary functions. 

If, therefore, the object of the integral calculus were to inte¬ 
grate functions in terms of elementary functions, we should 
have come to a definite halt. But such a restricted object has 
no intrinsic justification; indeed, it is of a somewhat artificial 
nature. We know that the integral of every continuous function 
exists and is itself a continuous function of the upper limit, and 
this fact has nothing to do with the question whether the integral 
can be expressed in terms of elementary functions or not. The 
distinguishing features of the elementary functions are based on 
the fact that their properties are easily recognized, that their ap¬ 
plication to numerical problems is often facilitated by convenient 
tables or, as in the case of the rational functions, that they can 
easily be calculated with as great a degree of accuracy as we please. 
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WEere the integral of a function cannot be expressed by 
means of functions with wbicb we are already acquainted, tbere 
is notbing to binder us from introducing this integral as a new 
higher ” function in analysis, wbicb really means no more than 
giving it a name. Wbetber tbe introduction of sncb a new func¬ 
tion is convenient or not depends on tbe propeities wbicb it 
possesses, tbe frequency with which it occurs, and the ease with 
which it can be manipulated in theory and in practice. In this 
sense the process of integration therefore forms a basis for the 
generation of new functions. 

After all, we are already acquainted with this principle 
from our dealings with the elementary functions. Thus we found 
ourselves obliged (p. 167) to introduce the previously unknown 
integral of l/cc as a new function, which we called the logarithm 
and whose properties we could easily determine. We could have 
introduced the trigonometric functions in a similar way, making 
use only of the rational functions, the process of integration, 
and the process of inversion. For this purpose we need only take 
one or other of the equations 

, dt . /*" dt 

arc tana; =/ -- or arcsma;=/ - 

do 1 t"" Jq ^/{l — t^) 

as the definition of the function arc tanm or arc sin a; respectively, 
in order to arrive at the trigonometric functions by inversion. 
By this process the definition of these functions is separated 
from geometry, but we are naturally left with tbe task of develop¬ 
ing tbeir properties, also independently of geometry.'*' 

Tbe first and most important example wbicb leads us beyond 
fche region of elementary functions is given by the elliptic integrals. 
These are integrals in which the integrand is formed in a rational 
way from the variable of integration and tbe square root of an 
expression of tbe third or foiii'th degi’ee. Among these integrals 
the function ^ 

dv{l- x^)(l - Fa:2) 

turns out to be of particular importance. Its inverse function 
s{u) plays a correspondingly important pait. In particular, for 

* We shall not go into the development of these ideas here. The essential 
step is to prove the addition theorems for the inverse functions, i.e. for the 
sine and the tangent. 



THE INTEGRAL CALCULUS 


244 


[Chap, 


/:= 0 we obtaia m(s) = arcsina: and s(u) = sinw respectively. 
Tie ninetiou s(u) h&s been as thoroughly examined and tabn- 
iated as the elementary functions. This, however, leads ns 
away from the line of the present discussion and into the realm 
of the so-called elliptic functions, which occupy a central position 
in the theory of functions of a complex variable. 

Here we shall merely remark that the name “ elliptic inte¬ 
gral ” arises from the fact that such integrals enter into the 
problem of determining the length of an arc of an ellipse. 
(Cf. Chap. V, p. 289.) 

We may further point out that integrals which at first sight have 
quite a different appearance tnm out after a simple substitution to be 
elliptic integrals. As an example, the integral 

/ dx 

V (cos a — cos x) 


is transformed by means of the substitution u — cos - into the integral 


-/r/2 


/ 


du 


the mtegral 


V(1 - W) 

dx 

V (cos 2x) 


cos a/2* 


I 


by means of the substitution u = sin x becomes 

/ du 

V(1 — u^){l — 2u^) 

and finally the integral f ^- 

^ J Vil — k^sm^x) 

is transformed by the substitution u — sin x into 

/ V (1 — «2)(1 _ /(;2^2) 


2. On Differentiation and Integration. 

Another remark on tke relation between differentiation and 
integration may be inserted here. Differentiation may be 
considered a more elementary process than integration, since 
it does not lead ns away from the domain of known functions. On 
the other hand, we mnst remember that the differentiability 
of an arbitrary continuous function is by no means a foregone 
conclusion, but a very stringent additional assumption. We 
have, in fact, seen that there are continuous functions which 
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are non-differentiabie at isolated points, and we may mention 
without proof that since Weierstrass’ time many examples have 
been constructed of continuous functions which do not possess 
a derivative anywhere at all/*' (There is therefore much less 
in the mathematical definition of continuity than simple intuition 
would lead us to suppose.) In contrast to this, even though in¬ 
tegration in terms of elementary functions is not always possible, 
m all circumstances we are certain at least that the integral of 
a confcinuous function exists. 

Taken all in all, we see that integration and difierentiation 
cannot be simply classified as more elementary and less elementary, 
but that from some points of view the one and from other points 
of view the other should be thought of as the more elementary. 

In so far as the concept of integral is concerned, we shall see 
in the next section that it is not closely bound up with the 
assumption that the integrand is continuous, but that it may be 
extended to wide classes of functions with discontinuities. 


8. Extension op the Concept op Integral. ImROPSR 
Integrals 


1. Functions with Jump Discontinuities. 

In the first instance we see that there is no difficulty in ex¬ 
tending the concept of integral to the y . 
case where the function to be in¬ 
tegrated has jump discontinuities at 
one or more points in the interval 
of integi’ation. For we need only 
take the integral of the function as 
the sum of the integrals over the 
separate sub-intervals in which the 
function is continuous.f The integral then retains its intuitive 
meaning as an area (cf. fig. 4). 



Fig. 4.—The integral of a 
discontinuous function 


* Cf. Titclimarah, The Theory of Functions (Oxford, 1932), §S 11 •21-11*23 
(pp. 350-354). 

t We^ should really observe that in our previous definition of iutegral we 
took the interval as closed and the function as continuous in the closed interval. 
This gives us no trouble, since in each closed sub-interval we can extend the 
function so that it is continuous by taking for the value of the function at the 
end-point the limit of the function as x approaches the end-point from the 
interior of the interval. 
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2. Functions ^ith Infinite BiscontiiiiJities. 

It is Quite a diSerent matter wlien tlie function Las an infinite 
discoiLtinaitv in tie interior of tie interval or at one of its ends. 
In order even to formulate tie notion of integral in tliis case 
miisrintrodnce a furtlier limiting process. Before stating 
the o-eneral definition we shall illustrate some of the possibilities 
by mea.ns of examples. 


We begin Hth tie integral 



where a is a positive number. The integrand l/x°- becomes infinite as 
x-^0, and we therefore cannot extend the integral to the lower limit 0. 
We can, however, try to find what happens when we take the integral 
from the positive limit s to the limit 1, say, and finally let e tend to 0. 
According* to the elementary rules of integration, we obtain, provided 

jC ^ 1 j 1 

f ^ 1 = _L_ (1 — ei-“). 

J 1 — a 


We immediately recognize that the following possibilities occur: (1) a is 
greater than 1; then as s -> 0 the right-hand side tends to co: (2) a is 
kss than 1; then the right-hand side tends to the limit 1/(1 — a). In the 
second case, therefore, we shall simply take this limiting value as the 
integral between the Hmits 0 and 1. In the first case we shall say that 
the integral from 0 to 1 does not exist. (3) In the third case, where a = 1, the 
integral will be equal to —logs and therefore as e 0 it approaches no 
limit, but tends to 00 ; that is, the integral from 0 to 1 does not exist. 

Another example of the extension of the integral of a function up to an 


infinite discontinuity is given by the integrand 


1 

V(1 -H2)* 


We find that 



dx 

V(1 — 


— arc sin (1 — 




If we let £ tend to 0, the right-hand side converges to a definite hmit, 7r/2; 
we therefore call this the value of the ^ 


V(1 - 

though the integrand becomes infinite at the point x = 1. 


integral f - 
do 


In order to extract a perfectly general concept from these 
examples, we notice in the fiust place that it clearly makes no 
essential diSerence whether the discontinuity of the integrand 
lies at the upper end or the lower end of the interval of in¬ 
tegration. We now make the following statement: 
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If in an interval a ^ x ^ b the function f(x) is continuous 
ivith the single exception of the end-point b, we define / f (x)dx as 


the limit 

lim / f(x) dx 

-—^0 “'a 


—the point b — € approaches the end-point b from the in¬ 
terior of the interval—provided that such a limit exists. 

Ie this case we say that the improper integral / f (x) ds can¬ 

’t a 

verges. If, however, no such limit exists, we say that the integral 
j^f(x)dx does not exist or does not converge or that it diverges. 



Fig. 5.—^To illustrate the convergence or divergence of improper integrals 


An analogous definition holds for the case where the lower 
limit of the interval of integration, and not the upper, is the 
exceptional point. 

Even improper integrals can be interpreted as areas. In the first instance, 
of course, there is no sense in speaking of the area of a region which extends 
to infinity; yet one may attempt to define such an area by means of a passage 
to the limit from a bounded region with a finite area. For example, the 
above results for the function 1/a;" imply that the area bounded by the 
a;-axis, the line a; = 1, the line x ~ e, and the curve y ~ 1/a;" tends to a 
finite limit as e - 4 - 0, provided that a < 1, and that it tends to infinity if 
a ^ 1. This fact may be simply expressed as follows: the area between 
the a;-axis, the y-axis, the curve, and the line a; — 1 is fi.nite or infinito 
according as oc < 1 or a ^ 1. 

Intuition can, of course, give us no precise information about the 
finiteness or infiniteness of the area of a region stretching to infinity. Of 
such a region we can only say that the more closely its sides approach one 
another the more likely it is to have a finite area. In this sense fig. 5 illus- 
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:r:L:e= t::.:- fact tlat for a < 1 the area under onr curve remains finite 

In order to £nd out mhetlier a fiinction/(a?) winch has an in. 
nnite discontinuitv at the point a; = 6 can be integrated up to 
6. we can oit-en save oiixselves a special investigation by nshia- 
the following criterion: ® 

Let the fanction /(a;) be positivein the interval a 

and let lim f{x) = co. Then the integral J f{x) dx converges if there 

exist both a positive number /r less than 1, and a fixed number 
M independent of x, such that everywhere in the interval 

M 

a^x<h^ iiiequaiity/(a;) ^ is true; in other words, 

if at the point x=h the function f (x) becomes infinite of a lowei 
order than the first. On the other hand, the integral diverges 
if there exist both a number v ^ 1 and a fixed number N such 
that everywhere in the interval a-^x <b the inequality 

/(2^) ^ ^ words, if at the point x = b 

ike function f(x) becomes infiyiite of the first order at least. 

The proof follows almost immediately by comparison ,wit]a 
the very simple special case discussed above. In order to prove 
the first part of the theorem we observe that for 0 < 6 < & _ ^ 
we have 

0 ^ fj{x)dx ^ dx. 

(6 — Xf 

As e -5.0 the integral on the right, which is obtained from the 

integral J U (p, 128) by a simple change of notation, has a limit, 

and therefore remains bounded. Moreover, the values of 

I fi^)dx increase monotonically as e-^0; since they are also 

bounded, they must possess a limit, and the integral if(x}dx 
therefore converges. 

The parallel proof of the second part of the theorem is left 
as an exercise fox the reader. 


* In the Appendix to Chap. VIII (p. 418) we shall see that this restriotioD 
Of sign can easiiy be removed. 
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We likewise see at once that exactly analogous theorems hold 
srhere the lowei- limit of the integral is a point of infinite dis¬ 
continuity. If a point of infinite discontinuity lies in the interior 
of the interval of integration, we merely use this point to 
divide the interval into two sub-intervals and then apply the 
above considerations to each of these separately. 


As a further example we consider the elliptic integral 


X 


dx 


'q V(1 - x^) (1 - k^x^) 


(P < 1). 


From the identity 1 — = (1 — x)(l -f re) we see at once that as a; 1 

the integrand becomes infinite only of order J, whence it follows that the 
improper integral exists. 


3. Infinite Interval of Integration. 


Anotker important extension of tke concept of integral 
consists in taking one of tke limits of integration as mfi.iiite. 
In order to make this extension precise, we introduce the 
following notation: if the integral 



where a is fixed, tends to a definite limit when A increases posi¬ 
tively beyond ail bounds, we denote the limit by 


and call it the integral from a to co of the function f{x). Of 
course such an integral does not necessarily exist or, as we often 
say, converge. 


Simple examples of the various possibilities are agaia yielded by the 
functions f{x) = 




(_41-a _ 1), 


Here we see that, if w^e again exclude the case a = 1, the integral to infinity 
exists for the case a > 1, and in fact 



on the contrary, when a < 1 the integral no longer exists. For the 
case a = 1 the integral again clearly fails to exist, since logs; tends to in¬ 
finity as X does. We see, therefore, that with regard to integration over an 

9* 
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7 1 do not behave in the same way aa foi 

inniiite inteivai ~ne *a’ . ^ ^ ^ o^^gQ jg made plausible by a 

up .0 U. -P- „ p,, .te „„ otady do ih, 

giluisce ^ ^ten x is large, so that we can readily 

siSe^St“he°lrernnder consideration tends to a definite limit for 
sufiioientiy large valaes of a. 

The foEotting criterion for the existence of an integral with 
an inhnite limit is often useful. We again assume that for suffi- 
cie^.tlv krse values of =r, say for a; ^ «, the integrand has always 
the same sim. which without loss of generality we can choose 
to he positive.'-^ Then we have the following statement: 

The integral converges if the function t{x) vanishes cU 

infinity to a higher order than the first, that is, if there is a number 
/> 1 such that for all values of a:, no matter how large, the 

relation 0 < fix) ^ is true, where M is a fixed number inde- 

(C 

pendent of a: Again, the integral diverges if the function remains 
positive and vanishes at infinity to an order not higher than the 
irst that is, if there is a fixed number N>0 such that xj ix)^N. 

The proof of these criteria, which runs exactly parallel to 
the previous argument, can be left to the reader. 

A very simple example b the integral £ ^,dx{a > 0). The integrand 
vanishes at infinity to the second order. a matter of fact, we see at 
once that the integral does converge, for jT ^d.x=-—2’ therefore 


i: 

Another equally simple example is 


' —dx = 
x? a 


_ l_ 

Jo I+ ■■ 


- dx ■■ 


lim (arc tan A — arc tanO) — 


4. The Gamma Punction. 

A further example of particular importance in analysis is 
offered by the so-called gamma function 

pOO 

r(n) = J e-‘^x”^^dx (jt>0). 

*As we shall see in the Appendix to Chap. VIII (p. 418), this restriction 
of sign can easily be removed. 
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Here also the criterion of convergence is satisfied; e.g. if we 
choose v= 2 , we have lima:". = 0 , since the expo- 

x—^ CO 

neEtial function e"® tends to zero to a higher order than any 
power (m > 0 ). This gamma function, which we can thinh 
of as a function of the number n (not necessarily an integer), 
satisfies a remarkable relation, which we can arrive at in the 
following way by integration by parts. To begin with, we have 

J e~^x'^~^dx == — + (^^ ~ 1) J e~^ dx. 

If we take this formula between the limits 0 and A and then 
let A increase beyond all bounds, we immediately obtain 

r(w) = {n~l) f e~^x‘^~^dx~ (n — 1), 

and by this recurrence formula, provided ^ is an integer and 

0 < /X < 

r(w) = (^2 — 1) (?^ — 2) . .. (n — ju) f e~^x^'‘^'-^dx. 

In particular, if m is a positive integer, we have 

r(n) = (n — 1 )(re — 2 ),.. 3. 2.1 /* e~’‘dx, 


and since 


Ce-^dx = 1 , 
*^0 


it follows finally that 

r(:^) = - l)(?^ ~ 2). . . 2.1 = (w - 1)! 

This expression of a factorial by an integral is of importance 
in many applications. 


X OO yrtCO 

dx, / x'^e~^* c 

do 


also converge, as we may easily convince ourselves by means of our 
criterion. 

5. The Biriehlet Integral. 

A convergent integral, important in many appKcations, 
whose convergence does not follow dicectly from our criterion, 
and which is a simple case of a type investigated by Dirichlet, is 


X 
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Tiiis integral is easily seen to be convergent if the upper limit 

is finite, for ■ 1 as a: 0. Its convergence in the infinite 

interval is due to t-ne periodic cliange of sign of tlie integrand, 
wiiicii causes tie contributions to tie integral from neigibonc- 
in2 mter%'als ox lengtn tt almost to cancel one anotier. In order 
to""make use of tiis fact we write tie expression 




■-5S1I1 
X 


dx 


in the form 


Ja X JB X -'A-hrr t 


.B + 77 - 


introduce in the last of the three integrals on the right the new 
variable x=t — tt, whence sin^ = —sina?, and obtain 

o-in /y* Ql-n Z*-® 


D 


AS 


Ja X X -^A 


smr 


A X-{~ TT 


dx. 


Addition of this to the original expression for gives us 


2j)^ = ['^"^^JEEdx -- f^^^EEEdx + TT r 
Ja x Jb X Ja 


smx 


'^A x{x + 7t) 

From this it follows, if we assume that S > 4 > 0, that 

. 277 , dx 


dx. 


I ^ 


A 


dx 

1 


for we may use the method of p. 127, observing that 

_1 ^ since ^ 1 

X X x 


, 1 ^ since ^ 1 

and ^ ^ ——j—- ^ ~ 

ce (ce + TT) 

for positive values of x. The integral on the right is conver¬ 
gent. by our criterion, and our formula shows that | I -> 0 
as A and B both tend to infinity. Now 

B^OP. B^a/i I ~ I B)ab 

and it follows from Cauchy's convergence test that Dqb tends 
to a definite limit as B -> oo. In other words, the integral 1 
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exists. Another proof of this is given in the Appendix to Chap, 
nil (p. 418), and on p. 450 we shall further show that I has the 
value v/2. 

6. Substitution. 

It is obvious that all rules for the substitution of new variables, 
&c., remain valid for convergent improper integrals. As an 

..CO 

example, in order to calculate / xe'^^dx we introduce tlie new 
variable u= and obtain ^ 

f dx=^- f e~“du — lim - (1 • e~^) = 

Jo 2 Jo ^_>co2 


Anotber example of tlie use of substitution in the investigation 
of improper integrals is given by the Fresnel integrals, which 
occur in the theory of difiraction of light: 



^*2 = / COS {x^) dx, 
Jo 


The substitution u yields 
' sin^^ 

/ 

2‘ 


y-, 1 sin M/ 7 

jP = .„ / __ du. 


‘\/u 

Integrating by parts, we have 
sin^^ 7 cos .4 

w Vi 


F. 


=-r 

2 Jo 


cosu 


2 Jo y^U 


du. 


f 

Ja 


eosB 


If 


'COSU 


’a w 


3/2 


diL 


As A and B tend to oo the first two terms on the right tend to 
0, and by the criterion of p. 250 the integral also tends to 0. 
Hence by the same argument as for the Dirichlet integral we see 
that the integral F-^ converges. The convergence of the integral 
Jpg IS proved in exactly the same way. 

These Fresnel integrals show that an improper integral may 
exist even although the integrand does not tend to zero as x-> co. 
In fact, an improper integral can exist even when the integrand 
is unbounded, as is shown by the example 



2u cos (u^) du. 


When i.e. when u = V^^7r, == 0, 1, 2, .. ., the in- 
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tegrand becomes 2^^utt cos nrr = so that the integrand 

is nnboimded. By the substitation = x, however, the integral 
is reduced to 



rrhich we have just shown to be convergent. 

By means of a substitution an improper integral may often 
be transformed into a proper one. For example, the transfor¬ 
mation x= sin w gives 

dx 

•'0 y'(l — 



On the other hand, integrals of continuous functions may be 
transformed into improper integrals; this occurs if the trans¬ 
formation u= <j>(x) is such that at the end of the interval of 
integration the derivative vanishes, so that dxjdu is infinite. 


Examples 


Test the convergence of the improper integrals in Ex. 1-11: 


1. 

dx 

2. 

dx 



r 

dx 




J-i V® 



f 

— C30 

1 + x^' 

4. 

r* dx 

5. 

dx 





jg (1 + *) VX 



cos X 






dx 






6. 

r 

-'a V {x — ai) {x — 

a^){x 

— Ct 3 )(x 

— ^4) 

, where 

, a.. 

>, O3, (z^ arQ 

ail different and lie between A 

and B. 





7. 

arc tan x 



8. / 

arc tana; 

dx. 



Jo 1 + 



Jq 

, 1 — a;3 



9. 

X 

Ji w 

10. 

i: 

-dx. 

“•i 

^7r/2 

) 

log tanxdx. 



r / 

1\" 

1 




12."^ 

Prove that / sin^ 

Tuf 

xA--) 

dx does not exist. 



Jo 

L N 

xJ - 

1 




13.* 

Prove that lim | 

f- 

dx 

= 0. 






0 1 

4- 




14. For what values of 

s is 

pco 

W f : 


dx, (6) y“ 

sin 

- dx conver- 

gent? 



Jo 

1 a; 



15 .* Does J di converge? 
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16* (ci) If is a fixed positive number, prove that 
lim f ^ ^dx — Tc. 

(b) If fi^) is continuous in the interval — 1 ^ a; g 1, prove that 

f t« t ' 2 

*->o J—i h‘^ + 


l^IlSCELLANEOirS ExAJVIPLES 


Evaluate the integrals in Ex. 1-7: 

1. J 

2. J sin® X cos® x dx, (By a shorter method than that of the text, 
using trigonometrical identities.) 


3 . filogxfdx. 4.. f 5. fvi-e~^dx. 

6. y* ^dx, *' Jy “ 

rX 

8. * Prove that lim e*"^ / e^'dt = 0. 

je-> x JQ 

9. Assuming that | a | 4= | P |, prove that 


lim i. r si 

T-^coT Jq 


sin (xx sin pa: dx == 0. 


10 . Evaluate / x® e~^* cos 2x dx. 


11 .*^' Prove that the substitution x = SLiL-?, where clS — yP 4 0, 
transforms the integral + 


d V ax^ -j- bx^ -|- cx^ dx e 
into an integral of similar type; and that if the biquadratic 
ax'^ + hoi? + cx^ dx e 

has no repeated factors, neither has the new biquadratic in f which takes 
its place. 

Prove that the same statements are true for 

JB{x, Vax^ + bx^ -j- cx^ dx -{■ e)dx^ 
where R is a rational function. 
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as n —> ^ 02 = 


- 1 - 


4- 1 n 2 


+ 


, 1 


13 .- Tina the ox 


6^ = 




,2 _ 0 V 72-" — 1 


: 4- • • • + 


Vti^ — [n — Y)2 


14.^ Prove ^ ^ = -* 

lo ^ If ci is S.I 1 V real nuinber greater uliaii 1, evaluate 

|c- 2'=' 4- 3"- + ... 4- 72-“ 

lim --rxi-• 

72,^ 


Appendix to Chapter IV 

The Second I\Iean Value Theorem of the Integral 
Calculus 

The method of integration by parts affords us an easy method 
for prolong an important theorem on the estimation of integrals, 
usuallv called the second mean value theorem of the integral 
calculus. 

Let us suppose that the function ^(x) is monotonio and con¬ 
tinuous in the interval a-^x^h, and that the derivative <j>[x) 
is continuous; and let us further suppose that/(x) is an arbitrary 
function continuous in the same interval. Then the second mean 
value theorem of the integral calculus is expressed as follows. 
There exists a number $, such that a ^ ^ ^ 6, for which 

jj {x) ^{x)dx=<i> (a) Jj{^) dx+(f>{b) {x) dx. 

To prove tliis we notice first that we can assume that 
= 0; for replacing (p{x) by (j){x) — (f>{b) changes both sides 
of the equation by the same amount, and gives us a function 
which vanishes at x= b. Moreover, we can assume that 
<l>{a) > 0; for if <^(a) < 0 we need only replace c^{x) by —cl>(x), 
which changes the sign of both sides of the equation. (The case 
^(a) = 0 is trivial; for if both <f){a) and ^(6) vanish, cj^ix) must be 
identically zero, and our equation becomes 0 = 0.) We therefore 
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need only prove that if 4’i^) is continuous and monotonic de¬ 
creasing, and <^{b) = 0, then 


(2=) dx= <l> (a) jf / (33) dx. 


We now put F{x) :=j^f{x)dx and apply the formula for 

integration by parts to the left-hand side of the last equation; 
we then have 

jj{x)<i>{x)dx^ F{x)<l>{x)\^ -f jT F{x){-,ji'{z))dx. 

The integrated part vanishes, since F {a) and (f>{h) are zero. The 
expression —(f>'{x) is everywhere positive, so that we can apply 
the first mean value theorem of the integral calculus. We thus 
find that the integral on the right has the value 

F{i)(x)}dx, 


But 

= jj (a) dx and {- f (a;) }dx= ^a) - <j>(h) = (a), 

and our theorem is established. 

This theorem can be extended (although we shall not carry 
out the proof) to more general classes of functions. For the theorem 
remains true for all continuous monotonic functions (j>{x), whether 
they have derivatives or not. In fact, it is true for any discon¬ 
tinuous monotonic function for which we are in a position to 
integrate J(x) ^ (x). 



CHAPTER V 


Applications 

In this chapter, after disposing of a few preliminaries, we 
shall illustrate how what we have now learned may be applied 
in a great variety of ways in geometry and physics. 

1. Eepeesentation oe Cueves 
1. Parametric Representation. 

As we saw in Chap. I (p. 17), in representing a curve by means 
of an equation y=f{x) we must always restrict ourselves to a 
single-valued branch. Hence it is often more convenient—when 
we are dealing with a closed curve, in particular—^to introduce 
other analytical methods of representation. The most general 
and at the same time the most useful representation of a curve 
is parametric representation. Instead of considering one of the 
rectangular co-ordinates as a function of the other, we thinlr of 
both the co-ordinates a; and y as functions of a third independent 
Variable, a so-called parameter, the point with the co-ordinates 
X and y then describes the curve as t traverses a definite interval. 
Such parametric representations have already been encountered. 
For example, for the circle y^= we obtain a parametric 
representation in the form x = a cost, y— a sin^. Here, as we 
already know, t has the geometrical meaning of an angle at the 
centre of the circle. For the ellipse = 1 we like¬ 

wise have the parametric representation x — a cost, y = h smt, 
where t is the so-called eccentric angle, that is, the angle at 
the centre corresponding to the point of the circumscribed circle 
lying vertically above or below the point P{a cost, bsmt) of 
the ellipse (fig. 1). In both these cases the point with the co¬ 
ordinates X, y describes the complete circle or ellipse as the 
parameter t traverses the interval from 0 to 27r. 
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[Chap. V] PARAMETRIC REPRESENTATION 

In general, we can seek to represent a curve parametrically 
by taking 

^{t)^ x{t), y=ip{t) = y{tl 

that is, by considering two functions of a parameter t; the shorter 
notation x{t) and y{t) will henceforth be used where there is no 
dan^^er of confusion. For a given curve these two functions 
and 0(0 must be determined in such a way that the totality 
of pairs of functional values x{t) and y(t) corresponding to a given 
interval of values of t gives all the points on the curve and no 
points that are not on the curve. If a curve is in the first 
instance given in the form 
y=f{x), we can arrive at a 
representation of this kind by 
first writing x == 0(Oj where 
0(0 is any continuous mono- 
tonic function which in a 
definite interval passes exactly 
once through each of the values 
of r in question; it then follows 
that 2/=/{0(^)}, that is, the 
second function 0(i?) is deter- 
inined by compounding / and 0. 

We thus see that owing to the 
arbitrariness in the choice of the function <j> we have a great 
deal of freedom in representing a given curve parametrically; 
in particular, we may actually take t = x and may thus think 
of the original representation y~f{x) as a parametric repre¬ 
sentation with the parameter t==x. 

The advantage of the parametric representation is that this arbitrari¬ 
ness may be utilized for purposes of simplification. For example, we repre¬ 
sent the curve y = by taking x= y = so that c^{f) == 

The point with the co-ordinates x, y wiU then describe the whole 
curve (semicubical parabola) as t varies from — co to -j- oo. 

If, on the other hand, a curve is originally given by a para¬ 
metric representation a;= 0(^), y== 0(i), and we wish to obtain 
the equation of the curve in non-parametric form, that is, in the 
form y=f{x), we have only to eliminate the parameter t from 
the two equations. In the case of the parametric representations 
of the circle and ellipse given above we can do this at once by 
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squaring- and using t-]i6 equation sin^^ -f- cos^^ = 1. (For a furtliex 
eimple see beio^.) In general, we should have to find an expres¬ 
sion for t from the equation x = by means of the inverse 
function t = €>(a:) and substitute this in y = i/j{t), in order to 
obtain the representation ^ =/(a^). In such an 

elimination, of course, we must ordinarily restrict ourselves to 
a portion of the curve; in fact, to a portion which is not cut 
twice by any line parallel to the y-a,xis. 

The parametric representation has associated with it a de¬ 
finite se/ise in which the curve is described, corresponding to the 
direction in which the values of the parameter increase; this 
direction we shall call the positive sense. If, for example, the 
point X = y = y{t) describes a curve C as t traverses an 
inter%^al f^ ^ ^ ^ 3*nd the end-points Pq and P^ of the curve 
correspond respectively to and then the curve is traversed 
positively in the direction from Pq to P^. If we introduce t = 
as a new parameter, the curve C will correspond to the values 
—h ^ 'T ^ —to of the variable t, and the points Pq and 
will correspond to r == —tQ and r — —respectively. If we 
now traverse the curve from Pq to P^ we proceed in the direction 
in which the values of the parameter r decrease, that is, in the 
negative sense. In general, a change of parameter t = t(r) pre¬ 
serves the sense in which the curve is described if the function 
t{r) is monotonic increasing, but reverses it if the function t{r} 
is monotonic decreasing. 

2. Interpretation of the Parameter. Change of Parameter. 

In many cases we can give an immediate physical interpre¬ 
tation to the parameter t, namely, time. Any motion of a point 
in the plane may be expressed mathematically by the fact that 
the co-ordinates x and y appear as functions of the time. These 
two functions therefore determine the motion along a path or 
trajectory in parametric form. 

As an example of this we have the cycloids which arise when a circle 
roils along a straight line or another circle. Here we limit ourselves to 
the simplest case, in which a circle of radius a rolls along the a;-axis, and 

* It may happen, however, that the equation y = f(x) obtained in this way 
represents more than the original parametric representation. Thus for example 
the equations x — a sin t, y = b sin t represent only the finite portion of the 
line y = bxja lying between the points x ^ -a, y - -h and x = a, y b, 
whereas the equation y = bxja represents the whole of the line. 
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consider a point on its circumference. This point then describes a 
common ” cycloid. If we choose the origin of the co-ordinate system 
and the initial time in such a way that for time ^ = 0 the corresponding 
point of the curve coincides with the origin, we obtain (cf. fig. 2) the 
parametric representation 

a; = a(^ — sini), y = a(l — cost) 

for the cycloid; here t denotes the angle through which the circle has 
turned from its original position; in the case where the velocity of 
roiling is uniform it is proportional to the time. 



By eliminating the parameter t we can obtain the equation of the curve 
in non-parametrio form, at the cost, however, of neatness of expression. 
We have 



and hence 

X — a arc cos ?-? T V{ {2a — y)y\ 

a 

thus obtaining a; as a function of y. 

In the parametric representation of a given curve we Eave a 
great deal of freedom in the choice of parameter (p. 259). For 
example, instead of the time t we could take the quantity 
7 = ^2 parameter, or indeed any arbitrary quantity r which 
is related to the original parameter t by an arbitrary equation 
of the form T — where we assume that for the whole interval 
of values of t considered this function has a unique inverse t = /c(t). 
If increasing values of r correspond to increasing values of t, 
the positive sense of description remains the same; otherwise 
it is reversed. 

Parametric representation is, of course, not limited to rect¬ 
angular co-ordinates, e.g. it can just as well be used with the 
polar co-ordinates r and 0 , which are connected with the rect¬ 
angular co-ordinates by the well-known equations x = r cos 0 . 
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!/= 
of t. 


sine, otr^^J{x--\-f),sis.e=^ylr,GOs6=xlr, the equations 

3 cur%"e would then be t = T{t), 6 = d{t). 


4 s an example, the straight line may be represented parametrically 
(see fig. 3) in the form 

If i 



r = -S.- 6 = tx + ^ 

cos^ 

(p and a being constants), from which we 
immediately obtain the equation of the 
line in polar co-ordinates, 

cos(0 — a)* 

by eliminating the parameter U 


3. The Derivatives for a Curve Represented Parametrically. 

If on the one hand a curve is given by an equation y = f[x\ 
and on the other hand it is given parametrically by a; = x[t\ 
yz=y{t), then we must have y(t) — f{x{t)]. By the chain 
rule for diSerentiation it follows that 

dy _ dy dx 
dt dx dt 


or 


dx X 


where as an abbreviation for differentiation with respect to the 
parameter t we use a dot over the variable (Newton’s notation), 
instead of the dash the latter we shall reserve for differen¬ 
tiation with respect to x. 


Eor the cycloid, for example, we have 


X == a{l — cost) = 2a sin- 

— a sin t —2a sin - cos 
^ 2 2 


These formulse show that the cycloid has a cusp with a vertical tangent 
at the points ^ = 0, ... at which it meets the a:-axis, for on 

approaching these points the derivative y'— ylx — cot {t 12) becomes 
infinite. At these points y is equal to 0; everywhere else y > 0. 
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Tiie equation of the tangent to the curve ie 
{i—x)y—{ri—y)x=Q, 

ffiiere ^ and 77 are the “ current ” co-ordinates, that is, the 
variable co-ordinates corresponding to an arbitrary point on the 
tangent. For the equation of the normal, i.e. the straight line 
through a point of the curve perpendicular to the tangent at 
that point, we likewise obtain 

{^—x)x+{r] — y)y=0. 


The direction cosines of the tangent, that is, the cosines of the 
angles a, ^ which the tangent makes with the x and y axes 
respectively, are given by the expressions 


COS a = 


X 


± 4 - f) 


COS^ : 




as TO may verify by elementary methods. The corresponding 
direction cosines of the normal are given by 


cos a' = 


±a/(^'^ + y^Y 


COS = 


±V{x^ + f) 


(See fig. 4.) 

These formnlse show ns that at every point at which x and y 
are continnons and + 2/^ 4 = ^ the direction of the tangent 
varies continnonsly with t. This is 
the most important case for us; it 
is interesting, however, to illustrate 
by examples the various possibilities 
that arise when our assumptions are 
not fulfilled and we cannot state 
directly that the tangent keeps on 
turning continuously. At a point at 
which x=^ y = 0 the tangent may 
or may not turn continuously. 

As one example we have the curve 
x~ discussed on pp. 99, 

259, which has a cusp at the origin 
even though x and y are continuous everywhere. As 
another example we consider the curve x= y = which is 
the straight line y = x. This curve has the same tangent direc- 



Fig. 4.—Direction cosines of the 
tangent and the normal 
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tion. 6V6rvTvli6r65 tlio Is.irfe6r is 1jli6r6for6 conuinnoiiSj Hltliougii 
the derivatives x and y botli vanish for t == 0. Moreover, at a 
point at which x and y are discontinuous the direction of the 
tan^'cnt may or may not be continuous. For let be any 
continuous monotonic increasing function, defined for tl, 

which has a sharp corner B.t t== ^ < ^3 ^ ^ 2 - Then the curve 

y = v'iiicn IS tne same curve as y has a sharp 

corner at a; = U\ while the curve x = y = ^{t), which is a 
segment of the straight line y=x, has a constant tangent direction, 
even though the derivatives x and. y do not exist at t ==■ This 
indicates that if we wish to investigate the behaviour of the 
tangent at a point where our theorem does not apply, we should 
first use the formula to find cos a or cosyS as functions of t and 
then investigate these direction cosines themselves. 

From a well-known formula in trigonometry or analytical 
geometry we find that the angle between the two curves repre¬ 
sented parametrically by x=x-^{t), y=y^[t) and x=^x^{t\ 
y = (t) respectively (that is, the angle between their tangents 

or normals) is given by the expression 


cosS == 


_ ^A + _ 

± + yi)V (^-2 + 2 / 2 ^)’ 


The indeterminacy of the signs of the square roots in the 
last few formula suggests that the angles are not completely 
determined, since we can still specify either sense of direction on 
the tangent or normal as positive Taking the square root 
as positive, as is usually done, corresponds to choosing for the 
positive dii'ection on the tangent the direction in \Yliich the 
parameter increases, and for the positive direction on the normal 
the direction obtained by rotating the tangent through an angle 
77/2 in the positive sense. 


The second derivative y" = —f is obtained in the following 

dx" 

way by means of the chain rule and the rule for differentiating 
a quotient: 


, dy' __dy* dt d /y\\ xy — yx 1 

dx dt dx dt \x/ X 


* I.e. in the counter-clockwise sense. 
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whence 

„ ^ ^ ^ P 

^ dx^ d? ' 


i Change of Axes for Curves Represented ParaiiietricallF. 

If we rotate the axes through an angle a in the positive direc¬ 
tion the new rectangular co-ordinates r\ and the old ones 
X; y QXQ related by the equations 

cc= |cosa — 77 sin a, |= a;cosa -f ysina, 

^ = I sin a + 77 cos a, 77 = —x sin a-\~ y cos a. 

Thus the new co-ordinates i and rj are specified along with x and 
y as functions of the parameter t. By diSerentiation we at once 
obtain 

jc = ^ cos a — 77 sin a, ^ = x cos a + ^ sin a, 
y = ^ sin a + 77 cos a, rj = —x sin a -f- y cos a. 

Let us suppose that the curve is given in polar co-ordinates 
and that both polar co-ordinates and rectangular co-ordinates 
are given as functions of a parameter t. Then by differentiation 
with respect to t we obtain from the equations x=rcos 9 , 
y^zrsmd the f ormul 83 

x= f co^d — rsind . 8 , [ 
y = f sin 6 r cos 9 . ^ 


which are frequently used in passing from rectangular co-or¬ 
dinates to polar. As an example we consider the polar equation 
of a curve, r=f{ 6 ), which might, for example, arise from a para¬ 
metric representation r = r{t), 9 = 9 {t) by elimination of the 
parameter t. The angle i[s between the radius vector to a point 
on the curve and the tangent to the curve at tnat point is 
then given by 


tani/i: 


. ./w 


m 


We can convince ourselves of this in the following way. If we 
thinV of the curve as given by an equation y = F{x) and use 6 
as parameter, so that ^ == 1 and f =^f{ 9 ), we have 

, y f tan 9 r 

tana = 2/ = v = -1 —a 

X r — rtmu 
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(cf. ng. 5 and eqiiat-icns (a) above). In addition, ih~ a 

cine il'!''!!-'”'* 

_ y' — t&nd r + rtan-0 r 

1 -T y' tan 6 r r tan^ d f 



This formula can also be established by geometrical methods. 

5. General Remarks. 

In discussing given curves we sometimes consider properties 
which do not assert anything about the form of the curve 
itself, but merely sometWg about the position of the curve 
with respect to the co-ordinate system; for example, the occur¬ 
rence of a horizontal tangent, expressed by the equation = 0 
or the occurrence of a vertical tangent, expressed by a = 0. 
Such properties do not persist when the axes are rotated. 

In contrast to this, a point of infection will still be a point 
of insection after the axes have been rotated. According to the 
formula on p, 265 the condition for a point of inflection is 

xy — xy = Q, 

If on the left we replace the expressions x, y, x, y by their values 
in terms of the new co-ordinates rj, we readily obtain 

xy -xy= 

Hence from the equation xy—xy=0it follows that — fij = 0, 
so that our equation expresses a property of the point of the 
curve which is independent of the co-ordinate system. 

We shall often see later that properties which are truly 
geometrical are expressed by formulae which are unaltered in 
form by rotation of the axes. 
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Examples 

1. Find the equation, in non-parametric form, of tlie curve 

a cos 20 cos 0 
y ~ a cos 20 sinO. 

2. A circle c, of radius r, rolls on the outside of a fixed circle C of radius 
E. The point P on the circumference of c moves with c, and describes a 
curve called the epicycloid. Find the parametric representation of the 
epicycloid (consider c to rotate with constant velocity, and measure time 
so that sX t— 0 the point P is in contact with the circle C). 

3. Sketch the epicycloid for the special case Pi, and find its para¬ 
metric equations. (This particular epicycloid is called the cardioid.) 

4. E in Ex. 2 the radius r is less than Ji and c rolls inside C, the point 
P describes a hypocycloid. Find its parametric equations. 

5. Sketch the hypocycloid (a) for B = 2r, (5) for B = Sr. 

6. Sketch the hypocycloid for R = 4r (the astroid) and find its non- 
parametric equation. 

7. Find the parametric equations for the curve a:® ^ folium 

of Descartes), choosing as parameter t the tangent of the angle between 
the a:-axis and the radius vector from the origin to the point (x, y). 

8. Show that the length of the tangent to the h 3 ?pocycloid -j- 
= intercepted between the two co-ordinate axes is constant. 

9. Show that the tangent and normal to the cycloid pass through the 
highest and lowest points of the rolling circle at each position. 

10. Find the formula for the angle a between two curves r = /(0) and 
r = p(0) in polar co-ordinates. 

11. Let O be a fixed curve and P a fixed point with co-ordinates Xq, y^. 
VaQpedal curve of G with respect to P is defined to be the locus of the foot 
of the perpendicular from P on the tangent to G. Find the parametric 
representation of the pedal of (7, if O is itself given parametrically by 

= 9{f)- 

12. Find the pedal curve of the circle G, {a) with respect to its centre M, 
(b) with respect to a point P on its circumference. 

2. Applications to the Theory of Plane Curves 

We shall consider two different kinds of geometrical proper¬ 
ties or quantities associated with curves. The first type consists 
of properties or quantities which depend only on the behaviour 
of the curve in the small, i.e. in the immediate neighbourhood of 
a point, and which can be expressed analytically by means of the 
derivativ^e at the point. Properties of the second type depend on 
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the “liole coujrse of tlie curve or of a portion of tke curve, and are 
eicnressed by means of the concept of integral. We 

shall begin by considering properties of the second type. 

1. Orientation of ^^reas. 

The idea of area rras our starting-point for the definition of 
the integral; but the connexion between definite integral and 
area is still somewhat incomplete. The areas with which we are 
concerned in geometry are bounded by given closed curves; on 

/ A* 2 

bounded only in part by the given curve y =f{x), the rest of the 
boundary consistiiig of lines which depend on the choice of the 
co-ordinate system. If we wished to determine the area interior 
to a closed curve, such as a circle or ellipse, by means of integrals 
of this type, we should have to use some such device as breakiiig 
up the area into several parts, each of which is bounded by a 
single-valued branch of the curve and also by the aj-axis and the 
corresponding ordinates. 

For the discussion of this general case it is convenient first 
to make some remarks on the determination of the sign of the 
area considered. For any surface bounded by an arbitrary 
closed curve which does not intersect itself, we can relate the 
sign of the area to the purely geometrical idea of the sense m 
which the curve is described, according to the following con¬ 
vention. We say that the boundary of a region is described in 
the positive sense if we go round the boundary in such a direction 
that the interior of the region is on the left;*’^ the opposite sense 
we call negative. If then we consider a region whose boundary 
is traversed in an assigned sense, a so-called oriented region, we 
reckon the area as positive if this sense is positive, and negative 
if this sense is negative (cf. fig. 6). 

Suppose, in particular, that in the interval a'^x^b the 
function f{x) is everywhere positive. We consider the closed 
curve obtained by starting at the point x=b= x^^, y = 0, 
traversing the cc-axis back to the point x = a = Xq, y= 0^ then 

* If we wish to avoid the words ‘‘ right ” and left ” in such a contest, 
we say that the triangle, whose vertices in order are the origin, the point a; = 1, 
y = 0, and the point x = 0, y = I, ia described in the positive sense if the 
vertices are passed in the order mentioned. For every other region, we say 
that the boundary is positively described if it is described in the same sense 
as this triangle; otherwise it is negatively described. 
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proceeding alongtte ordinate to the curve then along 

t.liis curve to the ordinate x^b, and finally along this ordinate 
to the aj-axis (of. fig. 7). The absolute value of the area interior 
to this curve—the number of square units contained in it—^is, 

as we know, f f (x) dx. Hence, denoting by the area with 

its sign as determined above, the integral gives us the value 
except for sign. To determine the sign we need only observe 




that the boundary of the region is traversed in the negative 
Bcnse, so that negative; hence we have 




01 



Similarly, if a > 6, we find that according to our convention 
Aqi is positive, while the integral J f(x)dx is negative; hence 
in either case ^01 given by the above equation. 


2 . The General Formula for the Area as an Integral. 

After these preliminaries, the difficulties mentioned at the 
beginning can now be avoided in a simple way by representing 
our curve parametrically. If we introduce t formally as a new 
independent variable in the above integral, writing x = x (t), 
y = y{t) ==/{«(0}> we have 

rti 

^ 01 =—/ 

where and \ are the values of the parameter corresponding to 
the abscissae x^ — a and % == 6 respectively. Here we suppose 
that the branch in question of the curve y=f{x) is related to 
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an interval tr^ by a ( 1 , 1) correspondence,’^ that f{x) ig 

evervvrhere vLitive, and that x [t) never vanishes in this interval. 
A-5 v-e have^ sc-en, our expression then gives us the area of the 
redon bounded bv the curve, the lines x = a and x=zh, and 
f-e 2-axis, it is, of course, still subject to the disadvantages 
mentioned above. Tie shall now show that if the curve a; = 
y = yij.), h, is a closed curve bounding a region 

of area area given by an integral which in form 

is exactly the same as the preceding. 

Let us then consider a closed curve which is represented para¬ 
metrically by the equations x = x (t), y—y (t), the curve being 



described just once as t describes the interval ^ ^ ^ 

In order that the curve may be closed it is essential that 
x{tQ) == x{U^) and yit^) = yit^. We shall assume that the deri¬ 
vatives are continuous except for a finite number of jump-dis¬ 
continuities at most, and that -f- y'^ is different from zero 
except perhaps at a finite number of points which may be 
corners f of the curve. 

We shall first consider a closed curve which has no corners 
and is convex and of such a type that no straight line intersects 
it in more than two points. Yfe denote by and the points 
at which the curve possesses a vertical tangent; these tangents 
are said to be '‘lines of support” at and Pg respectively, 
because the points of the curve in the neighbourhood of P^ and 
Pg lie entirely on one side of the line. We can then (cf. fig. 8) 

* I.e. is such that every point of it corresponds to a single value of t in the 
interval 4 ^ ^ ^ conversely. 

j A continuous curve x = x{t), V ^ Vi^) is said to have a corner at i ii 
the positive direction of the tangent approaches a limit as {t — -> 0 throngli 

positive values, and approaches a limit as (t — ^o) -> 0 through negative values, 
but the two hmits are not the same. 
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re^yard the area bounded by the curve as the sum of the area 
bonded by the closed curve P-^MP^ABP-^, formed as in the pre¬ 
ceding section, and the area A^-^ bounded by the closed curve 
P^jNPiBAP^- Here we assume that the curve is described in 
the positive sense, as in the figure; by our sign convention A-j^^ 
is then positive and A21 negative. We suppose that the point 
yi^) describes the upper part of the curve from to Pg as 
t goes from tQ to r, and the lower part from Pg to P^ as t goes from 
7 to ^1- We then immediately obtain 

A^2=—f y{t)x{t)dt 
and ^21 = yit)^ (^) 


hence, for the total area bounded by the convex curve, we have 


Ml 

A ==— J y{t)x(t)dt. 


If we denote by absolute area ” of a region the number of 
square units contained in it—which is, of coiuse, never negative 
—then the above expression always gives us the absolute area 
bounded by the curve, except perhaps for sign. In order to see 
what happens when we reverse the sense in which the cui've is 
described, we simply take the same integral from to Iq instead 
of from Iq to our integral becomes 

— f ijxdr, 


which is equal to — A, We thus recognize the truth of the follow¬ 
ing statement: 

The area represented by our formula is positive or negative, 
according as the sense in which the boundary is described is positive 
or negatived 

* In drawing the figure we have assumed that y > for all points of the 
curve. This really does not restrict the generality of the result. For if we dis¬ 
place the curve through a distance a itai-ailei to the y-axis, without rotating it, 
in other words, replace y by y -{■ a, the area is nnchnnc'^d: the value of the 
integral is Likewise unaltered, for the above i.-'iegrai i.-; repiatod by 



and since the curve is closed 


{y -f a)x{t)di,. 


s: 


axdt 


0 . 
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T^o simple observations enable us to extend our results. 
Firstlr, our formula remains valid for closed curves whicli do 
nor intersect tneraselves, even when they are not convex, but 
have a more general form as illustrated in fig. 9 . Secondly, 
the derivatives may have jump discontinuities or may both 
raaish at a finite” number of points, which may represent 
corners; according to Chap. iV, § 8, p. 245 , the function yx 
remains integrable. (The ordinate to a corner-point is considered 
to be a line of support if the curve in the neighborhood of the 
point lies entirely to one side of the ordinate). We assume that 
the curve has only a finite number of lines of support, corre- 
snonding to the points P,, Pg, . • • , P«, and we subcli\fide the 



curve into the single-valued branches P^P^., ■ ■ ■ , Pn-iPn, Pn^i- 
Then as in fig. 9 we obtain the area hounded by the curve 
in the form A = + A^g + . . . + A„-i, „ -f A.„^. (See 

fig. 9, which illustrates this for the case n = 6.) If we express 
each of these portions of area parametrically and combine 
the expressions into a single integral, we find that the area 
bounded by the curve is given by the expression 



which as before has the same sign as the sense in which the 
boundary cur-ve is traversed. 

Our formula even gives us tlie area, in a certain sense, in the case where 
the curve intersects itself. But we shall not enter into such a discussion 
here; the reader may if he wishes turn to § 2 of the appendix to this chapter 
(p. 311). 
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We can express our formnla for the area in a more elegant 
svnunetrical form if we first transform the integral by integration 
by parts: 

yxdt = — J xydt -f xy 

Since the curve is closed, 

^(^0) ~ ^(^1)3 2/(^0) “ 

and therefore * 

■ A = — / yxdt = / xydt, 

''to ''to 

If we form tlie aritlmietiG mean of the two expressions we obtain 
the symmetrical form 

A = — (yx—xy)dL 


3 . Remarks and an Example. 

In connexion with these expressions we must make a remark 
of a fundamental nature. Both the proof and the statement 
of the formulae depend on a particular system of rectangular 
co-ordinates. But the value of the area, a purely geometrical 
quantity, cannot depend on the particular co-ordinate system 
chosen. It is therefore important to show that our integrals are 
unaltered in value by a change of co-ordinates. 

If the axes are merely displaced without rotation the integrals 
are clearly unaltered (see the footnote on p. 271 ). Let us then 
suppose that the axes are rotated through an angle a; instead 
of X and y we now have new variables f and 77, defined by the 
equations x — ^ cos a — 07 sin a, cos a, the new 

variables being also functions of the parameter t. If we recall 
that x= i cos a — ij sin a and y = i sin a -f- 97 cos a, a short 
calculation gives us yx — xy ~ — ^77, so that 

^ ^ j\yd —xy)di = — '^ Jfyi — ^■y)dt. 

* Instead of finding the second expression for the area by integration by 
parts, we could have derived it by using the fact that as regards the definition 
of area the cc-axis and the y-axis are interchangeable, except that the sense 
of rotation which brings the rc-axis into the 2 /“axis in the shortest way is 
opposite to the sense which brings the y-axis into the x-axis in the shortest 
way. 


(E 798 ) 
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This equation expresses the fact that the area is independent 
of the co-ordinate system. 

Our integral expression for the area is also independent of 
the choice of parameter. For suppose that we introduce a ne\v 
parameter r by the equation r == t(0 ; we have 

(lx __ dx dr dy __ dy dr 
dt dr dt dt dr dt 

so that 



where Tq and are the initial and final values of the nev 
parameter, corresponding to the parametric values and 
respectively. 

As an example of the application of our formula for the area we con¬ 
sider the ellipse y— -V(a^ — x^). In order to find its area we take 
a 

the upper and lower halves of the eUipse separately and in this way 
express the area by the integral 



If, however, we use the parametric representation x = acost, y = bsmtf 
we find immediately that the area is given by the expression 

ah / sin^ t dt. 

do 

This can he integrated as on p. 215; it has the value czStc. 

* In this section we have based the definition of the area on the concept of 
integral and have shown that this anal 5 rtical definition has a truly geometrical 
character, since it yields a quantity independent of the co-ordinate system. 
It is, however, easy to give a direct geometrical definition of the area bounded 
by a closed curve which does not intersect itself, as follows: the area is the 
upper hound of the areas of all polygons lying interior to the curve. The proof 
that the two definitions axe equivalent is quite simple, but will not be given 
here. 
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4 . Areas in Polar Co-ordinates. 

For many purposes it is important to be able to calculate 
areas using polar co-ordinates. Let be tbe equation of 

a curve in polar co-ordinates. Let A{ 6 ) be tbe area of tbe region 
wHcb is bounded by tbe a:-axis (that is, tbe line 9 = 0 ), the line 
tbrougb tbe origin making an angle 6 with tbe a;-axis, and tbe 
portion of tbe curve between 
these two lines. Then 







For if we consider tlie radius 
vector corresponding to the 
angle 9 and that correspond¬ 
ing to the angle ^ -f- and 
denote the smallest radius ^ 

rig- 10. Element of area in polar co-ordinates 

vector in this angular interval 

(cf. fig. 10) by Tq and the greatest by the sector lying 
between the radius vector 6 and the radius vector 0 + A0 
will have an area AA which lies between the bounds 
and \T-^Ad. Consequently 

_ rrT - T-r. 

2 0 - A0 - 2 ^ ’ 


and on passing to the limit as AO 0 , we obtain the relation 
given above. By the fundamental theorem of the.integral cal¬ 
culus, the area of the sector between the polar angles a and ^ 
is then given by the expression 



If ^ > a, this expression cannot he less than zero. Since we 
readily see that as 6 increases the point with co-ordinates (r, 0 ) 
describes the boundary of the region in the positive sense, this 
is in agreement with our previous convention for sign. 

As an example, let us consider the area bounded by one loop of a lenmis- 
cate. The equation of the lemniscate (cf. p. 73) is ~ 2 ^^ 00326 , and 

we obtain one loop by letting 0 vary from —- to -j--* This gives us the 
expression ^ ^ 
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for the area. This can be integrated at once by introducing the new vari- 
able u = 26; we hnd the value of the integral to be a^. 


5. Length of a Curve. 

Another important geometrical concept associated with a 
curve leads to an integration. This is the l/ 6 fhQtJi oj^ cltc. 

We shall first explain geometrically how we are led to a 
definition of the length of an arbitrary curve. The elementary 
process of measui’ing a length consists of comparing the length 
to he measured with rectilinear standards of length. The sim¬ 
plest method is to apply our standard length to the curve, with 
its ends on the curve, and count the number of times that we 
have to repeat the process in order to pass from the beginning to 
the end of the curve; we can refine the method as required by 
using smaller and smaller standards of length. By analogy with 
this elementary intuitive idea, we set up the definition of the 
length of a curve in the following manner. We suppose that our 
cur\’e is given by the equations x = x{t), y = y[t), a g ^ g ^8. 
(This includes curves in the form y=f{x), since these can be 
written y = f{t), x = t.) In the interval between a and ^ we 
choose points ^25 • • • 5 that order. The points 

on the curve corresponding to these values we join in order by 
line segments, thus obtaining part of a polygon inscribed in the 
curve; we now measure the perimeter of this polygon. This 
length will depend on the way in which the points or, as we 
may also say, the vertices of the polygon, are chosen. We now 
let the number of the points increase beyond all bounds, m 
such a way that the length of the longest sub-interval in the 
interval a^t ^ ^ at the same time tends to 0; this makes the 
number of sides of our polygon increase without limit, while the 
length of the longest side tends to 0 . The length of the curve 
is then defined to be the limit of the perimeters of these inscribed 
polygons, provided that such a limit does exist and is independent 
of the particular way in which the polygons are chosen. It is 
only when this assumption that the limit exists (assumption of 
rectijiability) is fulfilled that we can speak of the length of the 
curve. We shall soon see that very wide classes of curves can be 
proved to he rectifiable. 

To express the length analytically by an integral, in fact, we 
think of the curve as represented in the first instance by a function 
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y=f(x) witt a continuous derivative y'. By the points a = * 
% ..., = 6 we divide up the interval a^x^h of the 

iE-axis, over which our curve lies, into {n — 1) sub-intervals of 
len^hs • • •, In the curve we inscribe a polygon 

whose vertices lie vertically above these points. The total length 
of this inscribed polygon is given according to Pythagoras’ 
theorem (cf. fig. 11) by the expression 

-f = E ^|i + 

But by the mean value theorem of the differential calculus the 
difference quotient AyJAx^ is equal to /'{Q, where is an 



intermediate value in the interval Ax„. If we now let n increase 
beyond all bounds and at the same time let the length of the 
bngest sub-interval Ax, tend to zero, then by the definition of 
integral our expression will tend to the 

•'a 

Since tMs passage to the limit always leads us to the same result, 
namely, the integral, no matter how the subdivision of the interval 
is made, we have established the following theorem: 

Every^ curve y == f(x) for which the derivative f (x) is con- 
tinuous is a rectifiable curve, and its length between x = a and 
x = b (b ^ a) is given by the formula 

s{a,b)= f^VC^ + yldx. 

•fa 
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If bv s "vr© d-Ciiot© t'iic Lngtiii of 3<rc mGESiirGd. from 8,11 arbitrary 
fixed point to tlie point vdtli abscissa x, tbe above equation 
gives us tiie following expression for tbe derivative of the length 
of arc with respect to x: 

^=V(i + y'^)- 

ctOD 


Our expression for tie length of arc is still subject to the 
special and artificial assumption that the curve consists of one 
single-valued branch above the aj-axis. Parametric represen¬ 
tation frees us from this restriction. If a curve of the kind which 
we have been considering is given in parametric form by the 
equations x = x{t), y = y{t), then by introducing the parameter 
t in the above expression we obtain the parametric form of the 
length of arc 

5(a, P) = f + y^) dt, 


where a and jS are the values of t which correspond respectively 
to the points of the curve x = a and x—h. 

This parametric expression for the length of a curve has a 
considerable advantage over the previous form in that it is not 
restricted to single-valued branches of curves, represented 
by the equation y but instead holds for any arbitrary arcs 

of curves, including closed curves, provided that the derivatives 
X and y are continuous along the arcs. 

We recognise this most easily if we go back again to the 
formula for the length of the inscribed polygon. We suppose 
that along the arc x and y are continuous. As in the definition, 
we subdivide the interval a-^t ^ ^ by points = a, 
, tn= with the differences and use the correspondmg 
points on the curve as vertices of an inscribed polygon; in the 
passage to the limit n-^ co we assume that the greatest difference 
tends to 0. If we now write the length of the polygon in the 
form 


W(A./+A,.^)=y{(0+(: 


;t)i 


A«„. 


we see at once that this sum tends to the integral J + y^) dt\ 

we need only recall the generalized method of formation of an 
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irLte<n:al (cf. p. 133 ). If tlie curve is composed of several arcs of 
this type, whicE may join one another at corners, the expression 
for the length of the curve is simply the sum of the corresponding 
integrals. Collecting the results, we have the following statement: 

If in the interval ct ^ t ^ ^ the functions x (t) and y (t) are 
continuous and their derivatives ±(t), j{t) are also continuous, 
except perhaps for a finite number of jump discontinuities, the 
arc ofx.— ^ (t), y = y (t) has a length given by the expression 

•'a 


where this integral, if necessary, is to be taken as an improper 
integral in tbe sense of Chap. IV (p. 245 )* In virtue of this for- 
mnla, in which a must be less than there is a meaning in 
ascribing a negative length, given by the same formula, to an 
arc of a curve traversed in the direction in which the value of the 
parameter t decreases. The sign of the length of arc therefore 
depends on the choice of the parameter. If we introduce a new 
parametric expression for the same curve which does not re¬ 
verse the sense of description, that is, if we introduce a new para¬ 
meter by the equation r = t(^), where dr jdt > 0, we see a friori 
that our integral formula should give the same value no matter 
whether i or r is used as parameter; for the two integrals give 
the length of the same curve and must therefore be equal. This, 
however, may also be verified directly, for 

=/V{(0+(!)>■ 

We now give the expression for the length of arc when the 
curve is expressed in polar co-ordinates. In the last expression 
we have only to substitute for x and y their values as given in 
formula (a) on p. 265 in order to obtain 


whence 
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ciiarise over from the parametric expression to the 
equation 'in form y = /(0), by introducing as parameter 
t ^ 6 itself, so that d = 1, we have the expression 




for the lengtn or arc. 

A simple example of the explicit calculation of the length of an arc is 
given bv the parabola tj=\ x"; for its length of arc we immediately obtain 

the mtegrai £ {I ^ x-)dx, wiLich with the substitution x = smhu 
becomes 

J ^a-si^ho 1 /-arsinhS 1 arsinhi 

r* cosh^udu^- I (1-f cosh224)i^==-(w+smhw cosh^^) 

arsinh^s 2jarsinh^ arsinha 

SO that the length of arc of the parabola between the abscissas x = a and 
a; = 6 is given by the expression 

s{a, &) = i {ar sinhJ + 5 V(1 + b^) — ar sinha - aV(l + a^)}. 

2 

For the catenary y ■ cosh a? we find that 

f>b 

s(afh)=J V(l-rsmh^x)dx=^J cosha;da;, or 5 (ct, &) = sinh6~sinha. 

Finally, let it be noted that in many cases it is convenient 
to introduce as parameter tbe length of arc reckoned from some 
fixed point Pq on the curve, that is, to t^ke x = x{s) and 
y = y(^s). Points of the curve on opposite sides of Pq will cor¬ 
respond to values of s with opposite signs. In this case we have 


x^+f- 


- 

\dt/ " ’ 


whence by differentiation 

XX H- yy = 0; 

these two relations find frequent application. 


6. Curvature of a Curve. 

The area and the length of arc of a curve depend on the 
complete course of the curve. ^We now insert a discus¬ 
sion of a concept which has reference only to the behaviour of 
a curve in the neighbourhood of a point, namely, the curvature. 
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If we tHnk of the curve as described uniformly in the posi¬ 
tive sense, in such a way that equal lengths of arc are passed 
over in equal periods of time, the direction of the curve will 
vary at a definite rate, which we take as a measure of the curva¬ 
ture of the curve. If, therefore, we denote the angle betv^een 
the positive direction of the tangent (p, 264 ) and the positive 
a;-axis by a, and if we think of a as a function of the length of 
arc 5, we shall define the curvature h at the point corresponding 
to the length of arc s by the equation Tc == dajds. We know that 
a = arc tan?/', and hence by the chain rule 

da _ da , ds __ y" 1 

ds^d^x ' dx ' ' 1 + y'^ ‘ V(1 + W) 

(where the positive sign of the square root means that increasing 
values of x correspond to increasing values of s). The curvature 
is consequently given by the expression 

yl _ 

(1 + 

Using the parametric formula for y' and we obtain the 
following simple expression for the curvatme of a curve repre¬ 
sented parametrically: 

— 

which, of course, ^.can also be found directly from the equation 

a ~ arc tan - = arc cot 

X y 

In contrast with the previous expression, which is dependent on 
the equation y =f{x) and consequently involves a special 
assumption about the position of the arc with respect to the 
a;-axis, the parametric expression for the curvature holds for all 
arcs along which x, y, x, and y are continuous functions of t and 
_j_ ^2 ^ 0. In particular, it holds for points where x—Q^ 
i.e. where dyjdx becomes infinite. 

If we introduce the length of arc s as parameter and recall 
that -j- = 1 and xx -j- yij = 0, we have 



10 • 
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We tliiis obtain a particularly simple expression for tlie curya- 
ture. 

The sign of the curvature is changed if we reverse the sense 
of description of the curve, that is, if we replace the parameter 
^ or 5 by the new parameter r——-t or cr = —s. For then i 
and y change sign, but not x, y, or as the following simple 
calculation shows: 




dx dt 
dt dr 


(^) (- 1 ); 







dx dt 

fit g.rr 


(-*) (- 1 ). 


(A similaT calculation can be made for y.) In the case of the 

expression k = ■—fi^st found, this fact is concealed, 

(1 + 2 /*“)" 

since it is natural and customary to think of the curve as de¬ 
scribed from left to right, in which case the square root can only 
be positive. 

As an example we consider the curvature of a positively de¬ 
scribed circle with radius a. If we start from the parametric 
representation x = aco&t, y—asiat, we immediately obtain 



The curvature of a positively described circle is therefore the re¬ 
ciprocal of its radius. This result assures us that our definition 
of curvature is really a suitable one; for in the case of a chcle 
we naturally think of the reciprocal of the radius as a measure 
of the curvature. 


Let us put p=\. The quantity [ p | = is generally called 
k \ k\ 

the radius of curvature of the curve at the point in question. 
For a given point on the curve, that circle which touches 
the curve at the point and there has the same sense of descrip¬ 
tion and the same curvature as the curve, and, more¬ 
over, has its centre on the positive or negative side of the normal 
according as k is positive or negative, is called the circle of curva¬ 
ture corresponding to the point. Let us think of the equation 
of the circle (or an arc of the circle containing the point in ques- 
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jaoa) as written in the form y = g{x). Then at the point in ques¬ 
tion we have not only f{x) = p(a:) and f'{x) = g’{x), as follows 
from the fact that the circle and curve touch, but in virtue of 
the relation 


ViH'/'W V{1 + 5'W 


ire also have 


r{x) = g-(x). 


The centre of the circle of curvature is called the centre of 
curvature corresponding to the given point. Its co-ordinates 
are expressed parametrically by 


^ = a? - 


py 






px 


+; 


To prove this we need only make use of the formulae for the 
direction cosines of the normal, on which the centre of curvature 
lies at a distance 1 /|^| == 1 p| from the tangent. These for¬ 
mulae give us an expression for the centre of curvature in terms 
of the parameter t. As t describes its range the centre of curva¬ 
ture describes a curve, the so-called evoliite of the given curve; 
and since, with x and y, we have to regard x, y, and p as known 
functions of t, the formulae above give parametric equations 
for this evolute. 

Eor special examples the reader may be referred to § 3 (p. 287 
et seq.) and to the appendix (p. 307 et seq.). 


7 . Centre of Mass and Moment of a Curve. 

We now come to some applications which bring us into the 
realm of mechanics. We consider a system of n particles lying 
in a plane. Let mg ,.,., m^ho, the masses of these particles, 
and let 2/2? * • • ? ’their respective ordinates. We 

then call 

n 

T = S = ”h2/i + «*22/2 + • • • + ‘^nVn 

V=:l 

the moment of the system of particles with respect to the x-axis. 
The expression rj = TjM, where M denotes the total mass 
% + mg of the system, gives us the height of the 

centre of mass of the system of particles above the a;-axis. We 
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define tte moment with respect to the ^-axis and the abscissa of 
the centre of mass in a corresponding way. 

Tfie shall now see that this idea can easily be extended to 
give us a definition of the moment of a curve along wbicb a mass 
is uniformly distributed, and of the co-ordinates | and rj of the 
centre of mass of such a curve. Merely for the sake of brevity 
we assume that the density has a constant value, say ix, alone 
the curve; any continuous distribution could equally well be 
discussed. 

To arrive at this extension we go back to the consideration 
of a system of a finite number of particles and then pass to the 
limit. For this purpose we suppose that the length of arc s is 
introduced as a parameter on the curve, and that the curve is 
subdi\fided by {n— i) points of division into arcs of lengths 
A%, Asg, .. • 5 The mass As^- of each arc As^ we represent 
as concentrated at an arbitrary point of the arc, say that with 
the ordinate yi. 

By definition the moment of this system of particles with 
respect to the ir-axis has the value 

T= n'EytASi. 

If now the greatest of the quantities As,- tends to 0, this sum 
tends to a definite limit given by tbe expression 

fl f yds = fj,f y-y/(l -f- y'-2) dx, 

So Xp 

wbicb we shall therefore naturally accept as tbe definition of 
tbe moment of tbe curve with respect to tbe a;-axis. Since the 
total mass of tbe curve is equal to its length multiplied by 



we are immediately led to tbe following expressions for tbe co¬ 
ordinates of the centre of mass of the curve: 


These statements are actually definitions of the moment and 
centre of mass of a curve; but they are such straightforward 
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extensions of the simpler case of a number of particles that we 
jiatnrally expect that as is actually the case—any statemeiit 
in mechanics which involves the centre of mass or the moment 
of a system of particles will be valid for curves also. In 
particular, the position of the centre of mass with respect to 
the curve is independent of the system of co-ordinates. 


8. Area and Volume of a Surface of Revolution. 

If we rotate the curve y =f{x), for which f{x) ^ 0, about 
the a;-axis, it describes a so-called surface of revolution. The area 
of this surface, whose abscissae we suppose to lie between 
the bounds Xq and % > can be obtained by a discussion 
analogous to the preceding. For if we replace the curve by an 
inscribed polygon, instead of the curved surface we shall have 
a figure composed of a number of thin truncated cones. Fol¬ 
lowing the suggestions of intuition, we define the area of the 
surface of revolution as the limit of the areas of these conical 
surfaces when the length of the longest side of the inscribed polygon 
tends to zero. We know from elementary geometry that the 
area of each truncated cone is equal to its slant height multiplied 
by the circumference of the circular section of mean radius. 
If we add these expressions and then carry out the passage to 
tke limit, we obtain the expression 

A=27Tf y's/{l-\-y'^)dx~27rf yds 

for the area. Expressed in words, this result states that the area 
of a surface of revolution is equal to the length of the curve 
generating it multiplied by the distance traversed by the centre 
of mass (Guldin’s rule). 

In the same way we find that the volume interior to the 
surface of revolution and bounded at the ends by the planes 
x=Xq and a; = > o^o is given by the expression 

V — TT f y^dx. 

This formula is obtained by following the suggestion of intuition 
that the volume in question is the limit of the volumes of 
the above-mentioned figures consisting of truncated cones. The 
rest of the proof is left to the reader. 
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9. Moment of Inertia. 

In the study of rotatory motion in mechanics an important 
part is played by certain quantities called moments of inertia. 
These expressions will be briefly mentioned here. 

We suppose that a particle m at a distance y from the cc-axis 
rotates uniformly about that axis with angular velocity co (that 
is, in unit time it rotates through an angle co). The kinelic energy 
of the particle, expressed by half the product of the mass and 
the square of the velocity, is obviously 

We call the coefficient of that is, the quantity the 
moment of inertia of the particle about the x-axis. 

Similarly, if we have n particles with masses m^, . . ., 
and ordinates y 2 i • • • i Vn call the expression 

r = S 

i 

the moment of inertia of the system of masses about the a;-axis. 
The moment of inertia is a quantity which belongs to the system 
of masses itself, without reference to its state of motion. Its 
importance lies in the fact that if the whole system is set in 
rigid rotation about an axis, without change of the distances 
between pairs of particles, the kinetic energy is obtained by multi¬ 
plying the moment of inertia about that axis by half the square 
of the angular velocity. Thus the moment of inertia about an 
axis plays the same part in rotation about an axis as is played 
by the mass in rectilinear motion. 

Suppose now that we have an arbitrary curve y = /(x) lying 
between the abscissae Xq and aq (> Xq), along which a mass is 
uniformly distributed with unit density. In order to define the 
moment of inertia of this curve we proceed just as we did in the 
sub-section 7 (p. 284); as before, we arrive at an expression 
for the moment of inertia about the x-axis, namely, 

To,= f 'y^ds = f VCl + y'^) dx. 

For the moment of inertia about the 2 /~axis we have the corre¬ 
sponding expression 

Ty=f 0? ds = f + y'^)dx. 
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3. Examples 

The theory of plane curves with its great variety of special 
forms and properties ofiers us a rich store of examples of 
these abstract concepts. But to avoid being lost in a mass of 
detail we must limit ourselves to a few typical applications. 


1. The Common Cycloid. 

From the equations (of. p. 261) x= a(i— smt), a{l — cost), we 
at once obtain » = a(l — cosi), ^ — a sint, whence the length of arc is 


5= rV(x^ + f)dt^ rV{2a2(l-cosi)}df. 

But since 1 — cosi = 2 sin^^ the integrand is equal to 2a sin-, and hence 

for 0 ^ a ^ 27 t ^ ^ 


r°- t t 

1= 2a / sin- dt = —4a cos - 

Jo 2 2 




= 4a( 
0 ^ 

1-C0S-) 


o • 0 “ 

8 a sm^-. 
4 


If, in particular, we consider the length of arc between two successive 
cusps we must put a = 27r, since the interval 0 ^ ^ ^ 2:? of values of the 
parameter corresponds to one revolution of the rolling circle. We thus 
obtain the value 8a; that is, the length of arc of the cycloid between suc¬ 
cessive cusps is equal to four times the diameter of the rolling circle. 

Similarly, we calculate the area bounded by one arch of the cycloid 
and the jc-axis: 


^2,Tr plrr 

J= ^xdt=a^ (1 — cosiJ)- dt 
do 

— a® / (1 — 2 cos^ cos^^) dt 

do 

of « - ^ sin2A 

= a-\t—2 smt + 2 + ) 


■ 3a^rc. 


This area is therefore three times the area of the rolling circle. 
For the radius of curvature p == l/k we have 


(^2 ^ ^2)3/2 

xi/ - yx 


—2aV {2(1 — cosi)} — —4a 



at the points it = 0, t— zt27r, .. . this expression has the value zero. 
These are actually the cusps, where the cycloid meets the a-axis at right 



applications 


2 SS 


[Chap, 


The area of the surface of reToiution formed by rotating an aroli of 
rhe cvelcid about the .t-axis is given according to our formula (p. 285', 


/»Si2 

^ = 2- I yds = 2t: I a(l — 
Jq -0 

= S/2-- / si 
Jq 

= iOa^TT / (i — cos^u) si 

Jo 


t 

cos t ). 2a sin - dt 
2 


sin® - dt — 16a® Tc f sin® u du 
2 Jq 


shiudu. 


The last integral can be evaliiated by means of the substitution cos it = 
we nnd that 


A = 16a®7:(--cos'a + - cos® a) 

O 


64a®7r 


As an esercise the reader may calculate for himself the height of the 
centre of mass of the cycloid above the a;-axis, and also the moment of 
inertia T^. The results are 




= A 

3 27Z8 


and 


T — 

-£ g. 


256 

15 


a®. 


2. The Catenary. 

The length of arc of the catenary has already been calculated as an 
example inlihe preceding section (p. 280), and we found its value to be 
.b 

8 — cosharda; = sinh6 *— sinha. 

Ja 


For the area of the surface of revolution obtained by rotating the 
catenary about the a;-axi3, the so-called catenoid, we find 

1 -|- cosh 2a: 


A = 2iz f cosh® a;da; == 2 tu T 
Ja Ja 


- dx 


= 7w(5 — c + ^ sinh26 — ^ sinh2a). 


From this we further obtain the height of the centre of mass of the arc 
from a to b: 

5 — a A — sinh26 — - sinh2a 
2 _2 

25^3 2(sinh6 — sinha) 


Finally, for the curvature we have 

__ y" _ cosha;'_ 1 

(1 -h cosh® a; cosh® a;’ 
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3. The EEipse aad the Lemniseate. 

The lengths of arc of these Wo curves cannot be reduced to elementary 
functions, but belong'to the class of “ elliptic integrals ” mentioned on 
p. 243. 

For the ellipse y = - V (a- — x^) -we obtain 
a 

aJ N \ a- — X- / J _ ^ 2 ) 

where we have put x/a = 5, 1 — By the substitution g = sin 9 

this integral can be expressed in the form 

(a^ — 6^) sin2o}d(p== ay'V(l — x^sin^o)^©. 

Here, to obtain the semi-perimeter of the ellipse, we must let x traverse 
the interval from —a to -fa, which corresponds to the interval 

—or — tu/2 ^ 9 g-f 7c/2. 

lor the lemniseate, whose equation in polar co-ordinates is == 2a^ cos 2t, 
we similarly obtain 


« =y'V(r 2 -b r^)dt 

i a V2J' 


2a^ cos 2t -f 2a^ 


sm^2t\ 

cos 2 i 


dt 


' /ci f dt 

-= a V 2 / 

V(cos20 J —2 sin^i) 


K we introduce-a = tani as independent variable in the last integral, we 
have 


sin^^: 


and consequently 



dl^ 

1 -f u^' 

1 + ^ 2 ’ 

<zV2j 

du 



In a complete loop of the lemniseate u runs from — 1 to -f 1, and the length 
of arc is therefore equal to 



du 

V(1 —- 


a special elliptic integral which played a great part in the researches of 
Gauss. 
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ExAiVIPLES 

1. Calculate the area hounded by the semicubical parabola ?/= ajS/j 

the x-a.xis, and the lines x = a and z = b, ’ 

2. Calculate the area of the region bounded by the line y = x and the 

lower half of the loop of the folium of Descartes. (Use the parametric 
representation found in Ex. 7, p. 267.) 

3. Calculate the area of a sector of the Archimedean spiral r = a 6 
{a > 0 ). 

4. Calculate the area of the cardioid (Ex. 3, p. 267), using polar co- 
ordinates. 

5. Calculate the area of the astroid (Ex. 6 , p. 267). 

6 . Calculate the area of the pedal curve of the circle a;® -{- _ j 

respect to a point P {zq, 0) on the rc-axis. Show that this area is least when 
P is at the origin. 

7. Do the same for the ellipse _ + L : i. 

8 . Find the parametric representation of the cardioid when the length 
of arc is used as parameter. 

9. Do the same for the cycloid. 

10. Calculate the length of arc of the semicubical parabola y = 

11 . Calculate the length of the astroid. 

12 . Calculate the length of arc of: 

(а) The Archimedean spiral r = ad (a > 0). 

( б ) The logarithmiG spiral r ~ 

(c) The cardioid (Ex. 3, p. 267). 

(d) The curve r ~ a {6^ — 1 ). 

13. Find the radius of curvature of (a) the parabola y = (6) the 

ellipse a: — £Z coso, y~hsinq>, as a function of z and of 9 respectively. 
Find the maxima and minima of the radius of curvature and the points 
at which these maxima and minima occur. 

14. Sketch the curve 

r^cosuy r^smUj 

X = / —^ du, y^ —du 

Jo Vu Jq Vu 

and determine its radius of curvature (p). 

15. Show that the expression for the curvature of a curve z^z[i), 
y =: y{f) unaltered by rotation of axes and also by change of parameter 
given by i = 9 (t), where 9 '(t) > 0 . 
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16. Let r = /(0) be the equation of a curve in polar co-ordinates. 
Prove that the curvature is given by the formula 
_ — rr" -j- 

(r'2 -fr2)3/2 " 


17. Find the volume and surface area of a zone of a sphere of radius r 
i.e. of the portion of the sphere cut off by two parallel planes distant Aj 
respectively from the centre. 

18. Find the volume and surface area of the torus or anchor ring obtained 
by rotating a circle about a line which does not intersect it. 

19. Find the area of the catenoid, the surface obtained by rotating an 
arc of the catenary y = coshic about the rc-axis. 

20. Sketch the curve defined by the equations 



What is the behaviour of the curve as t runs from — oo to 4-°®^ Cal* 
culate the curvature ^ as a function of the length of arc. 

21. The curve for which the length of the tangent intercepted between 
the point of contact and the y-axis is always equal to 1 is called the tractrix. 
Find its equation. Show that the radius of curvature at each point of the 
curve is inversely proportional to the length of the normal intercepted 
between the point on the curve and the y-axis. Calculate the length of 
arc of the tractrix and find the parametric equations in terms of the length 


22. Let X — x{t), y = y{t) be a closed curve. A constant length p is 
measured off along the normal to the curve. The extremity of this seg¬ 
ment describes a curve which is called a parallel curve to the original curve. 
Find the area, the length of arc, and the radius of curvature of the parallel 
curve. 

23. Find the centre of mass of an arbitrary arc {a) of a circle of radius r, 
(b) of a catenary. 

24. Calculate the moment of inertia about the a-axis of the boundary 

of the rectangle oc^y^p. 

25. Calculate the moment of inertia of an arc of the catenary y = cosh a; 
(a) about the ic-axis, (6) about the y-axis. 

26. The equation y = f{x) -{-a, represents a family of 

curves, one for each value of the parameter a. Prove that in this family 
the curve with the least moment of inertia about the rc-axis is that which 
has its centre of mass on the a;-axis. 
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4. So:je veey Simple Problems in the ]\Ieohanics op a 

Pahticle 

Next to geoiaetry the diSereatial and integral calculus are 
especially indebted to the science of mecliamcs for their eariv 
development. jleehanics rests upon certain basic principles 
which were first laid down by Newton: the statement of these 
principles involves the concept of the derivative, and their 
application requires the theory of integration. Without analysin<y 
these basic principles in detail, we shall illustrate by some 
simple examples how the integral and diSerential calculus are 
applied in mechanics. 

1. The Fundamental Hypotheses of Mechanics. 

Here we shall restrict ourselves to the consideration of a sinde 
particle, that is, of a point at which a mass m is imagined to be 
concentrated. We shall further assume that motion can only 
take place along a certain jfixed curve, on which the position of 
the paitiele is specified by the length of arc s measured from a 
fixed point on the curve; in particular, the curve may be a straight 
line, in which case we use the abscissa x as the co-ordinate of the 
point instead of s. The motion of the point is determined by 
expressing the co-ordinate 6{t) as a function of the time. 
By the velocity of motion we shall mean the derivative 
or, as we shall also write, 

ds 
Jt 

The second derivative, 

dt? 

we call the acceleration. 

In mechanics we start from the assumption that the motion 
of a point can be explained by means of forces of definite direc¬ 
tion and magnitude. Newton’s second fundamental law of 
mechanics may, in the case of motion on our given curve, be 
expressed as follows: 

The mass midtiflied hy the acceleration is equal to the force 
acting on the particle in the direction of the curve; in symbols 

7ns = F. 


= <i>\t) = 

= f '(0 = 
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Uius tile direction of the force is always the same as that of the 
acceleration; its direction is that of increasing values of 5 if 
the velocity in tnat direction is increasing, otherwise it is opposed 
to tte direction of increasing values of s. 

The law of Newton is in the first instance nothing more than 
a definition of the concept of force. The left-hand side of our 
equation is a quantity which can be determined by observation 
of the motion, by means of which we measure the force. But 
this equation has a far deeper meaning. As a matter of fact it 
turns out that in many cases we can determine the acting force 
from other physical assumptions, without any consideration of 
the corresponding motion. The above 
fundamental law of Newton is then 
no longer a definition of force, but is 
instead a relation from which we can 
draw important conclusions about the 
motion. 

The most important example of a 
known force is given us by gravity. 

From direct measurements we know 
that the force of gravity acting on a 
mass m is directed vertically down¬ 
wards and is of magnitude mu, where on a gi^•en 

J.I j. j. XT- gravity 

the constant g, the so-called gravita¬ 
tional acceleration, is approximately equal to 981 if the time 
is measured in seconds and the lengths in centimetres. If a 
mass moves along a given curve, we learn by experiment that the 
force of gravity in the direction of this curve is equal to ?ng cos a, 
where a denotes the angle between the vertical and the tangent 
to the curve at the point under consideration (cf. fig. 12). 

In the case of motion on our given curve the basic problem 
of mechanics is as follows: if we know the force acting on the 
particle (e.g. the force of gravity), we have to determine the 
position of the point, that is, its co-ordinate s or x, as a function 
of the time. 

If we restrict ourselves to the simplest case, in which this 
force ‘ mf{s) is known at the outset as a function of the length 
of arc—so that the force is independent of the time—^we shall 



* separation of the factor m in the expression for the giTen force is not 
essential, but makes the formulse simpler. 
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bLow liow the course of the motion along the curve can be found 
from the equation 

s=lF=fis). 

m 

Here we have to deal with a differential equation, that is, an 
equation from which an unknown function—here s{t )—^is to be 
determined and in which the derivative of this function occurs 
as well as the function itself (cf. Chap. Ill, § 7, p. 178). 


2 . Body Failing Freely. Resistance of the Air. 

In the case of the free fall of a particle along the vertical a-axis, 
ton’s law gives us the difierential equation 

From this follows x{t) ^ gi-{- where Vq is a constant of integration. 
Its meaning is easily found by putting i = 0. We then find a:(0) = 
that is, Vq is the velocity of the particle at the instant from which the time 
is reckoned, the initial velocity. By another integration, we obtain 

x{t) = + VqI H- 

where Xq is also a constant of integration, whose value is again found by 
putting t= 0; we thus find that Xq is the initial position, that is, the co¬ 
ordinate of the point at the begi n ni n g of the motion. 

Conversely, we can choose the initial position Xq and the initial velocity 
f?o arbitrarily, and then obtain the complete representation of the motion 
from the equation x = -j- -r ^o- 

Ji we wish to take account of the effect of the friction or air resistance 
acting on the particle, w^e have to consider this as a force whose direction 
IS opposite to the direction of motion and concerning which we must make 
definite physical assumptions.* We shall work out the results of different 
physical assumptions: (a) the resistance is proportional to the velocity, 
being given by an expression of the form — rx, where r is a positive con¬ 
stant; (6) the resistance is proportional to the square of the velocity, 
being of the form —rx^. In accordance with Newton’s law we obtain for 
the equations of motion 

{a) mx — mg — rx, (b) mx = mg — 

If we at first consider x = u{t) as the function sought, we have x{t) — u(t), 

so that / X . /7.x • 9 

{a) mu = mg — ru, (o) mu = mg — 

* These assumptions must be chosen to suit the particular system under 
consideration; for example, the law of resistance for low speeds is not the same 
as that for high (e.g. buUet velocities). 
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. „f determining u as a function of t by these equations we ieter- 
Instead of J siting our differential equations m the form 

jxiine i as a luu. 

dt 1 - ^ ^ 




■ rujm’ 


du g ■ 


• I m 


the help of the methods given in the preceding chapter we can imme- 
SmJ oairy out the integrations and obtain 


(a) t{u) 


— log (1-L 4- 

r \ mg ' 


1,1 kg — u 

.here we have put V(m/r</) = h and where «„ is a constant of integration. 
Solving these equations for u, we have 

(o) = 

g- 2 (t-fo)/^ — 1 

(h) w(0 = — 9 k 

, 4.v-na flt nnce reveal an important property of tlie motion. 

The’^ScS'does not increase with time beyond all bounds, but tends 
to a definite limit depending on the mass m. For 

'trtg 


<o = Vw 


(.) to m 

may be verified by differentiation) 


(a) x{t) = '^ ge-’'(‘ + '^t + c, 

(5) x{t) = ^ log oosh {t — «o) + «> 

+0,,+ r,f intpvration The two constants of integration 

vity m - -l») - «< “”3 

3. The Simplest Type of Elastic Vibration. 

As a second example we consider the “o^ion 

along the a-axis and is pulled back alWs^dEected towards 

As regards the elastic force we assume that it is the 

the origin and that its magnitude is proportional to 
origin In other words, we take the force as equal to -A,a, wnere 
S is a measure of the stiffness of the elastic connexion. Smee 
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k is assumed positive, the force is negative when x is positive and positive 
wiien X is negative. Xevrton’s law now tells us that 

mx = — hx. 


We cannot espect that this diuerential equation will determine the motion 
completed, but it is plausible to suppose that for a given instant of time, 
say t = 0, we can arbitrarily assign the initial position a;(0) == and the 
initial velocity x(p) = iv, that is, in physical language, that we can start 
on the particle from an arbitrary position vdth an arbitrary velocitv and 
that thereafter the motion is determined by the differential equation, 
hlathematicalijr this is expressed by the fact that the general solution of 
our dinerential equation contains two constants of integration, at first 
undetermined, whose values we find by means of the initial conditions. 
This fact we shall prove immediately. 

We can easily state such a solution directly. If we put co = V (him), 
we may at once verify by difierentiation that our difierential equation is 
satisfied by all the functions 

x(J,) = Cl coscxit -f- C 2 sinoi^, 

where and Cg denote constants chosen arbitrarily. On p. 297 we shall see 
that there are no other solutions of our differential equation and hence 
that every such motion under the infiuence of an elastic force is given by 
the above expression. This expression can easily be put in the form 

x(j) = a sin CO (f — S) = —a sinco?^ cosco^ -j- a coscoS sinco^; 

we need only write —a sincoS = and a coscoS = Cg, thus introducincr in¬ 
stead of Cl and Co the new constants a and S. Motions of this t 3 "pe are said 
to be sinusoidal or simple harmonic. They are periodic; any state (i.e. 
position x(t) and velocity x{t)) is repeated after the time T = 27r/£o, which 
is called the period, since the functions sinco^ and cosco^ have the period 
T. The number a is called the maximum displacement or arnplaude of the 
oscillation. The number 1/T— 0 / 2 - is called the frequency of the 
oscillation; it measures the number of oscillations per unit time. We 
shall return to the theory of oscillations in Chap. XI (p. 501). 

4 . Motion on a Given Curve. 

Finally, we shall discuss the most general form of the problem stated 
above, namely, the problem of motion along a given curve under an arbi¬ 
trary pre-assigned force mf{s). 

The point in question here is the determination of the function s{t) 
as a function of t by means of the difierential equation 

5 = fi^h 

where f{s) is a given function. This differential equation in s can be solved 
completely by the foUowing. device. 

We begin by considering any primitive function F(s) of f(s), so that 
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P(s] = f(e), and multiply both sides of the equation « = /(«)= 

i,y s. We can then write the left-hand side in the form ^ (I as we see 

dt \2 / 

at once by differentiating the expression s^; the right side F\s)s, however, 
is the derivative of F{s) with respect to the time t, if in F{s) we regard the 
quantity 5 as a function of t. Hence we immediately have 


d 

dt 



d 

dt 




or by integration 


^ = F{s) + c. 


where c denotes a constant yet to be determined. 

__ 

Let us write this equation in the form ^ == V2{F{s) -f c)." We see that 

from this we cannot immediately find s as a function of t by integration. 
But we arrive at a solution of the problem if we at first content ourselves 
with finding the inverse function t{s), that is, the time taken by the particle 
to reach a definite position s. For this we have the equation 

dt 1 

^ V^F{s) + c} 

thus the derivative of the function ^(s) is knowm, and we have 

d$ 

-' - -j- Cj, 

V2 {jP(5 ) -f c) 

where is another constant of integration. As soon as we have performed 
this last integration we have solved the problem, for w^hile w'e have not 
determined the position $ as a function of t, we have inversely found the 
time t as a function of the position s. The fact that the two constants of 
integration c and are still available enables us to make the general 
solution fit special initial conditions. 

In the above example of elastic motion we have to identify x with s; 
we have/(5) =and correspondingly, say, == —We 
therefore obtain 

dt _ 1 

ds V(2c—coV)’ 

and further 

ds 

V (2c — 

This integral, however, can easily be evaluated by introducing 
as a new variable; we thus obtain 
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or, forming the inverse function, 

V2c . f, . 

8 — -sinco {t — Cj). 

CO 

We are thus led to exactly the same statement of the solution as before. 

From this example we also see what the constants of integration mean 
and how they are to be determined. If, for example, we require that at 
the time i = 0 the particle shall be at the point s = 0 and at that instant 
shaU have the velocity 6(0) = 1, we obtain the two equations 

0 = sincocj, I = V2c coscoct, 

CO 

from which we find that the constants have the values = 0, c = J. 
The constants of integration c and can be determined in exactly the 
same way when the initial position Sq and the initial velocity Sq (at time 
t= 0) are prescribed arbitrarily. 


Examples 


moves with constant velocity 1 on a circle with radius r 
and centre^q^ origin. The point A is connected to a point 5 by a Hne of 
constant lengtg B is constrained to move on the a:-axis (cf. the 

?miect3h^rod, and piston of a steam engine). Calculate the velocity 
and acceleratioTjfof B as functions of the time. 


^parWle starts from the origin with velocity 4, and under the 
gravity slides down a straight wire until it reaches the 
jsmssmSiL nne x= 2, What must the slope of the path be in order that 
the point may reach the vertical line in the shortest time? 


3. A particle moves in a straight line subject to a. resistance producing 
the retardation where u is the velocity and Jc a constant. Find ex¬ 
pressions for the velocity (u) and the time (t) in terms of s, the distance 
from the initial position, and Vq, the initial velocity. 


4. A particle of unit mass moves along the a;-axis and is acted upon 
by a force f(x} = —sina;. 

{a) Determine the motion of the point if at time f = 0 it is at the 
point a; = 0 and has velocity Vq = 2. Show that as ^ oo the particle 
approaches a limiting position, and find this limiting position. 

(6) If the conditions are the same, except that Vq may have any value, 
show that il Vq > 2 the point moves to an infinite distance as t 
and that if Vq < 2 the point oscillates about the origin. 

5. Choose axes with their origin at the centre of the earth, whose radius 
we shall denote by i?. According to Newton’s law of gravitation, a particle 
of umt mass lying on the y-axis is attracted by the earth with a force 


where a is the 
the earth. 


“ gravitational constant ” and M is the mass of 



mechanics of a particle 299 

(a) Calculate the motion of the particle after it is released at the point 
(> B); that is, if at time «= 0 it is at the point y = and has the 

velocity 'Wq ” , 

(h) Find the velocity with which the particle m (a) strikes the earth, 
(c) Using the result of (6), calculate the velocity of a particle falling 
to the earth from infinity-f 

6.* A particle of mass m moves along the ellipse r = hj{l — e cos 6). 
Ttc force on the particle is cmfr^ directed towards the origin. Describe 
the motion of the particle, find its period, and show that the radius 
vector to the particle sweeps out equal areas in equal times. 


5. Further Applications: Particle sliding down a Curve 

1. General Remarks. 

The case of a particle sliding along a Motionless curve under the in¬ 
fluence of gravity can he treated very simply by the method just described. 
We shall first discuss this motion 
in general, and then with special 
reference to the cases of the 
ordinary pendulum and the cy¬ 
cloidal pendulum. We choose 
axes in such a way that the t/-axis 
points vertically upwards, that is, 
opposite to the direction of the 
force of gravity, and consider 
the curve as given in terms 
of a parameter 0 by the para¬ 
metric equations x= cp(0) = a;(0), 
d;(6) = 2/(0). A portion of 
the curve, for which the motion 
will he studied, is shown in fig. 13. 

At every point of the curve the force of gravity acts downwards (that is, 
in the direction of decreasing y) on the particle with magnitude mg. If we 
denote the angle between the negative ^/-axis and the tangent to the curve 
by a, according to the hypothesis stated on p. 293 the force acting along 
the direction of the curve is 

y' 



mg cos a == —mg 


V(x'^ + y'^f 


where 


dcp 
dQ ' 


9'(6), y‘ 


d0 ■ 




(Kote that here the dash denotes the derivative with respect to 8, and 
not with respect to a;.) If in particular we introduce the length of arc s 

t This is the same as the least velocity with which a projectile would have 
to be fired iu order that it should leave the earth and never return. 
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as parameter in place of 6, obtain the expression — for the force 

along the cmve. Br Xe^fton’s law, therefore, the function s{t) satisfi^ 
the diSerential equation 



The risht-hand side of this equation is a known function of s, since we 
know the curve and must therefore regard the quantities x and y as known 
functions of s. 

As in the last section, we multiply both sides of this equation by i. The 
left-hand side then becomes the derivative of ~ with respect to t. If 

ji 

the function yis) we regard s as a function of t, the right-hand side of om 
equation is the derivative of — gy with respect to f. On integrating, we 
therefore have 

1 -o r 

—gy -f- c, 

where c is a constant of integration. In ordei to fix the meaning of this 
constant, we suppose that at the time i = 0 our particle is at the point 
of the curve fox which the value of the parameter is and the co¬ 
ordinates are Xq — o{%), y^ = 4 ^( 0 o), and that at this instant its velocity 
is zero, that is, 5 ( 0 ) = 0. Then putting ^ = 0 we immediately have 
—gyQ -r c = 0 , so that 

i ^2 = — — 2 /o)- 

Now instead of regarding s as a function of t we shall consider the inverse 
function t{$), Por this we at once obtain 

dt _ ^ 1 

ds ^{^g(y<, — y)i 

which is equivalent to 

I V{2j(2/o — y)}' 


where Cj is a new constant of integration. As regards the sign of the square 
root, which is the same as the sign of i, we notice that if the particle moves 
along an arc which is lower than everywhere except at the ends, the 
sign cannot change. Foi the sign of s can change only where 5 = 0, that 
is, where y — ^/q = 0. The integrand on the right is known in terms 
of the parameter 0, since the curve is known. Introducing 6 as inde¬ 
pendent variable, we obtain 


t 



ds d 0 

V{2£?{2/(, — j^)} 


J \ \2g{yo — yy 


where the fimotions x' = 9 '( 0 ), y' — t{)'(6), y — tK0) are known. In ordei 
to determine the constant of integration Cj we note that for t — 0 the 
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value of the parameter must be Go- This immediately gives ns our solutioB 
JeoM \2g{yf,~ y)/ 

When integrated this equation represents the time taken by the particle 
^0 move from the parameter value % to the parameter value 0. The in- 
Terse function 6 (i) of this function if( 6 ) enables us to describe the motion 
completely; for at each instant t we can determine the point x = G{ 6 (f)}, 
1 /=: 5 jj{e(^)} which the particle is then passing. 

2 . Discussion of the Motion. 

From the equations just found, without an explicit expression for the 
result of the integration we can deduce the general nature of the motion 
by simple intuitive reasoning. 

We suppose that our curve is U 

of the type shown in fig. 14, A _ B 

that is, that it consists of \ ^ ^ 

an arc convex downwards; we \ 

take 5 as mcreasing from left 
to right. If we initially re¬ 
lease the particle at the point 

i with co-ordiaates x — Xq, __ ^ 

corresponding to 6 = 60 , 0 X; X 

the velocity increases, for the 
acceleration 5 is positive. The 

particle travels from A to the lowest point with ever-increasing velocity. 
After the lowest point is passed, however, the acceleration is negative, 

since the right-hand side -—< 7 — of the equation of motion is negative. 
as 

The velocity therefore decreases. From the equation = —2g(y — y^) we 
see at once that the velocity reaches the value 0 when the particle reaches 
the point B whose height is the same as that of the initial position A. 
Since the acceleration is still negative, the motion of the particle must he 
reversed at this point, so that the particle wiU swing back to the point A; 
this action will repeat itself indefinitely. (The reader will recall that friction 
has been disregarded.) In this oscillatory motion the time which the point 
takes to return from B to must clearly be the same as the time taken to 
move from ^ to B. If we denote the time required for a complete journey 
from AtoB and back again by T, the motion will obviously he periodic with 
period T. If Gq and Gj are the values of the parameter corresponding to 
the points A and B respectively, the half-period is given by the expression 


u:vc 
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If 02 is the value of the parameter corresponding to the lowest point of 
the curve, the time which the particle takes to fall from A to this lowest 


point is 


i { 


m 


3. The Ordinary Pendulum. 

The simplest example is given by the so-called simple pendulum. 
Here the curve under consideration is a circle of radius li 

X = I sin 0, y — — 2 cos 0, 

where the angle 6 is measured in the positive sense from the position of 
rest. From the general expression above we at once obtain 

^ 121 p _^0_ ^ /I _ 

^ Vs j_V(cose-cosa) \g 


where a (0 < a < t:) denotes the amplitude of oscillation of the pendulum, 
that is, the angular position from which the particle is released at time 
t = 0 with velocity 0 . By the substitution 

_ sin(6/2) du ^ cos(0/2) 

^””sin(a/2)" <f0 2sin(a/2) 


our expression for the period of oscillation of the pendulum becomes 


2 



du 

V(1 — u^){l — sin2(a/2)')* 


We have therefore expressed the period of oscillation of the pendulum 
by an eUiptie integral. 

If we assume that the amplitude of the oscillation is small, so that 
we may with sufficient accuracy replace the second factor under the 
s<^uare root sign by 1, we obtain the expression 


2 


jl du 


as an approximation for the period of oscillation. We can evaluate this 
last integral by formula 13 in our table of integrals (p. 206 ), and obtaiu 


the expression 2 



as an approximate value for T. 


4 . The Cycloidal Pendulum. 

The fact that the period of oscillation of the ordinary pendulum is 
not strictly independent of the amplitude of oscillation caused Christian 
Huygens, in his prolonged efforts to construct accurate clocks, to seek 
for a curve such that the period of oscillation is strictly independent of 
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Ihe particular position on the curve at which the oscillating particle begins 
Its motion.* Huygens recognized that the cycloid is such a curve. 

In order that a particle may actually he able to oscillate on a cycloid 
the cusps of the cycloid must point in the direction opposite to that of 
the force of gravity; that is, we must rotate the cycloid considered pre¬ 
viously (p. 2bl) about the cc-axis (cf. fig. 15 ). We therefore write the equa- 
tioDs of the cycloid in the form 

X == (z(0 sinG), 

= a(l + cosO), 

which also involves a translation of the curve through a distance 2a in 
the positive !/-direction. The time which the particle takes to travel from 
a point at the height 

2/0 == a(l + cos a) (0 < a < Tc) 



Fig. 15.—^Path described by a cycloidal pendulum 


down to the lowest point, by the formula worked out on p. 301 , is 

We now use the equation 

cos a — COS0 = 2 /cos^- — cos® -); 

V 2 2/' 


this gives 


1 = 4 /: 






cos^-y 


We then work out the definite integral, making use of the substitution 

-2 cos - dn. 


6 a • ti 

cos ~ ~ u cos-, sm-aO = 
2 2 


* The oscillations are then said to be isochronous. 
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A . o 


COS^^) 


rZ6 = — 2 = —2 arc sints, 

J V (1 — u^) * 


p cos - 

q} _ —/- are sin-= 4-^ 

V q a V <7 

r^r\c^ ^ 


cos- 
2 


The period oi oscillation T, therefore, is actually independent of the ampli- 


6. WOBK 


1. General Eeinarks. 

The concept oi ti’orZ: throws new light on the considerations of the last 
section and on many other questions of mechanics and physics. 

Let us again think of the particle as moving on a curve under the 
innuence of a force acting along the curve, and let us suppose that its 
position is specified by the length of arc measured from any fixed initial 
point. The force itself whl then, as a rule, be a function of s. We assume 
that it is a continuous function f(s) of the length of arc. This function 
will have positive values where the direction of the force is the same as 
the direction of hicreasing values of s, and negative values where the 
direction of the force is opposite to that of increasing values of s. 

If the magnitude of the force is constant along the path, by the work 
{force hy the force we mean the product of the force by the distance 
traversed, where denotes the final point and Sq the initial point of 
the motion. If the force is not constant we define the work by means of 
a limiting process. We subdivide the interval from Sq to s, into 7i equal or 
uneaual sub-intervals and notice that if the suh-intervals are small, the 
force in each one is nearly constant; if is a point chosen arbitrarily in 
the v-th sub-interval, then throughout this sub-interval the force will 
be approximately/(cjj.). If the force throughout the v-th sub-interval were 
exactly jio.j, the work done by our force would be exactly 

t/(a„)As„ 

.-=•1 

where A-s^, as usual denotes the length of the v-th sub-interval. If we now 
pass to the limit, letting n increase beyond all bounds while the length 
of the longest sub-interval tends to zero, then by the definition of an 
integral our sum will tend to 

W = I 

Jsq 

which we naturally call the work done by the force. 
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If the direction of the force and that of the motion are the same, the 
work done by the force is positive; we then say that the force does worh 
On the other hand, if the direction of the force and that of the motion are 
opposed, the work done by the force is negative; we then say that work 
is done against the force.^ 

If we regard the co-ordinate of position 5 as a function of the time t, 
so that the force f{s) = j) is also a function of t, then in a plane with rect¬ 
angular co-ordinates 5 and p we can plot the point with co-ordinates 
s = 5 ( 0 » P = ^ function of the time. This point will describe a 

curve, which may be called the work diagram of the motion. If we are 
dealing with a periodic motion, as in the case of any machine, then after 
a certain time T (one period) the moving point s{t), p{t) will return to the 
same point; that is, the work diagram will be a closed curve. In this case 
the curve may consist simply of one and the same arc, traversed first 
forwards and then backwards; this happens, for instance, in elastic 
oscillations. But it is also possible for the curve to be a more general 
closed curve, enclosing an area; this is the case e.g. with machines in 
which the pressure on a piston is not the same during the forward stroke 
as during the backward stroke. The work done in one cycle, that is, in 
time T, will then be given simply by the negative area of the work dia¬ 
gram, or in other words, by the integral 



where the interval of time from to Yq -f T represents exactly one period 
of the motion. If the boundary of the area is positively traversed the work 
done is negative, if negatively traversed the work done is positive. If 
the curve consists of several loops, some traversed positively and some 
traversed negatively, the work done is given by the sum of the areas of 
the loops, each with its sign changed. 

These considerations are illustrated in practice by the indicator diagram 
of a steam engine. By a suitably-designed mechanical device a pencil is 
made to move over a sheet of paper; the horizontal motion of the pencil 
relative to the paper is proportional to the distance s of the piston from 
its extreme position, while the vertical motion is proportional to the steam 
pressure, and hence proportional to the total force p of the steam on the 
piston. The piston therefore describes the work diagram for the engine 
on a blown scale. The area of this diagram is measured (usually by means 
of a planimeter) and the work done by the steam on the piston is thus 
found. Here we also see that our convention for the sign of an area, as 
discussed in § 2 , No. 1 of this chapter (p. 271 ), is not of exclusively 
theoretical interest. For it sometimes happens when an engine is running 
light, that the highly expanded steam at the end of the stroke has a pres- 

*Note that here we must carefully distinguish the force of which we are 
speaking. I’or example, in lifting a weight the work done by the force of gravity 
is negative: work is done against gravity. But from the point of view of the 
person doing the lifting the work done is positive, for the person must exert 
ft force opposed to gravity. 

(£ 788 ) 


11 



3o6 


applications 


[Chap. 


sure lower tiian tliat re^^mred. to expel it on tiie return stroke; on the 
diagram this is shown by a positiTely traversed loop; the engiae 
itself is drawing energy from the flywheel instead of furnishing energy. 

2. The Mutual Attraction of Two Masses. 

Let us suppose tiaat a particle attracts another particle according to 
Nevv-ton’s law' of attraction; as a first example we shall consider the work 
done by the force of attraction as the second particle moves along the 
line joining the two particles. According to Newton’s law of gravitation, 
the attracting force is inversely proportional to the square of the distance. 
II we imagine the first particle at rest at the origin and the second particle 
at the distance r from the origin, the attracting force is given by the 
expression 

/(r)= -ui, 

T 


where u is a positive constant. The work done by this force when the 
particle moves from the distance r to the distance 7*i(<r) is therefore 
positive and equal to the integral 



If, by means of an opposing force, the particle is moved farther away 
from the origin, going from the distance r to a distance > r, the work 
done by the force of attraction wiU, of course, still be given by this integral 
(now negative). The work done by the opposing force has the same numeri¬ 


cal value, but the opposite sign; it is therefore equal to p If we 

think of the final position as being chosen farther and farther away, this 

approaches the limiting value —, which we may call the work which must 

r 

be done against the force of attraction in order to move the particle from 
the distance r to “ iofinity This important expression is called the 
mutual potential of the two particles. Here, therefore, the potential is 
defined as the work required to separate two attracting masses completely; 
for example, the work required in order to tear an electron completely 
away from an atom (ionization potential). 


3. The Stretching of a Spring. 

As a second example we consider the work done in stretching a spring. 
As is usual in the theory of elasticity, we assume (cf. p. 295 also) that the 
force needed to stretch the spring is proportional to x, the increase iu the 
length of the spring, that is, p — hx, where A; is a constant. The work 
which must be done in order to stretch the spring from the unstressed 
position a: = 0 to the final position x = x^ is therefore given by the iutegral 
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4 . The Charging of a Condenser. 

The concept of work in other branches of physics can be treated in a 
similar way. J'or example, we may consider the charging of a condenser. 
If we denote the quantity of electricity in the condenser by Q, its capacity 
by C, and the difference of potential (voltage) across the condenser by V, 
then we know from physics that Q — CV, Moreover, the work done in 
moving a charge Q through a difference of potential V is equal to QV, 
Since in the charging of the condenser the difference of potential V is not 
constant but increases with Q, we perform a passage to the limit exactly 
analogous to that on p. 304 and as the expression for the work done 
in charging the condenser we obtain 



where Qi is the total quantity of electricity passed into the condenser and 
fj is the difference of potential across the condenser at the end of the 
charging process. 


Appendix to Chapter V 

1. Properties of the E volute 


The parametric equations 


p 


+ y^)’ 


■■y+ p 




for the evolnte of a given curve x — x{t), y — y{t) (c£. p. 283) 
enable us to deduce some interesting geometrical relations 
between it and the given curve. Por convenience we use the 
length of arc s as parameter, so that 

y^== 1 and xx -|- yy = 0, 


J = 4=? = -?, 
p y 

or py = X and px — —y. 

We thus have i = x py, t] = y + px; 
on differentiation these give 

— py — py^ —py, 'q^y+ px+ px = p(b, 

and therefore 7iy=^ 0. 
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Since the direction cosines of the normal to the curve are given 
by — y and x. it follows that the normal to the curve is tangent to 
the evoluie at the csrdre of curvature: or, the tangents to the evolute 
are the normals of the given curve; or, the evolute is the “ envelope ” 
of the normals (cf. fig. 16). 

If further we denote the length of arc of the evolute, measured 
from an arbitrary fixed point, by <t, we have 

(!) 

From tlie above formuisB, since = 1, we obtain 

6^ = p\ 

so that if Tre cboose tbe direction in wbicb a is measured in a 
suitable vav, 

provided t-bat <7 == 0^ 
or on inte.^ation 

CTo = Pi Pq. 

That is, the length of arc of the evolute between two points is equal 
to the difference of the corresj^onding radii of curvature, provided 
that p remains different from zero for the arc under consideration. 
This last condition is not superfluous. For if p cbanges sign, 
then from the formula d == (5 we see that on passing the corre¬ 
sponding point of the evolute the length of arc a has a maximum 
or minimum; that is, on passing this point we do not simply 
continue to reckon a onward, but must reverse the sense in which 
<7 is measured. If we wish to avoid this, on passing such a point 
we must change the sign in the above formula, i.e. put d = — p. 

It may also be noted that the centres of curvature which 
correspond to maxima or minima of the radius of curvature are 
cusps of the evolute. (The proof will not be given here.) 

The geometrical relationship which we have just found can 
be expressed in yet another way. If we imagine a flexible inex- 
tensibie thread laid along an arc of the evolute and stretched 
so that a part of it extends away from the curve tangentially to 
it, and if in addition the end-point Q of this thread Kes on the 
original curve C, then as we unwind the thread the poiut Q will 
describe the curve G, This accounts for the name evolute 
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(evolvere to unwind). TEe curve 0 is called an involute of the 
evolute E. On the other hand we may start with an arbitrary 
carve E and construct its involute C by this unwinding procesl 
We then see that E conversely is the evolute of C. 

To prove this we consider the curve E, which is now the 
given curve, as given in the form ^ == 7] = r]{a), where the 

cairent rectangular co-ordinates are denoted by | and rj and 
the parameter cr is the length of arc. The winding is done as 
indicated in fig. 17: when the thread is completely wound on to 
the evolute E, its end Q coincides with the point A oi E corre¬ 




sponding to the length of arc a. If the thread is now unwound 
until it is tangent to the evolute at the point P, corresponding 
to the length of arc or ^ a, the length of the segment PQ will be 
(a — a) and its direction cosines will be ^ and 7 ), where the dot 
denotes difierentiation with respect to cr. Thus for the co¬ 
ordinates X, y of the point Q we obtain the expressions 

a; = I + (a — ^ = 7 ; -f (a — o-)t 7 , 

which give the equations for the involute described by the point 
Q in terms of the parameter a. By difierentiation with respect 
to a it follows that 

0^)1 = (a — or)|, 

yz=z^ — ^ ^ (jCf, — 0)7} = (a — (j)^. 



APPLICATIONS 


310 


And since -f* == Os once nnd that 

-n 0, 
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which shows that the line PQ is normal to the involute C. We 
can therefore state that the normals to the curve G are tangent 
to the curve E. But this is the characteristic property of E, the 
evolute of C. Hence every curve is the evolute of all its involutes. 



As a particular case we consider the evolute of the cycloid a; = ^ 
y = 1 — cost By pp. 281, 283, 


^ -v-y- 

xy — yx 


, . y^ 

Yj = 2/ + « t::- 

xy — yx 


we therefore obtain the evolute in the form 5 = ^ + sin^, 7 ] = — 1 -f cosf. 
If we put ^ = T -f r, then ^ — tt == t — sinr and t) + 2 = 1 — cost, and 
these equations show that the evolute is itself a cycloid which is similar 
to the original curve, and can be obtained from it by 
translation, as indicated in fig. 18. 

As a further example we shall work out the equa¬ 
tion for the involute of the circle. We begin with the 
circle ^ = cos^, 7 ] = sin^ and unwind the tangent, as 
indicated in fig. 19. The involute of the circle is then 
given in the form 

X == cos^ + t sini, y == —siat + t cos^. 



Fig. 19.—Involute 
of the circle 


and 


Finally, we shall determine the evolute of the ellipse 
X — a cost, y — b sinL We at once have 


_ 


xy — yx 

a 

+ J?® _ 

a^-h^ . , 
— - sm‘ 

1 

h 


which is a parametric representation of the evolute. If from these equations 
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we eliminate i in the usual way, we obtain the equation of the evolute in 

non-parametric form: 

(a5)2/3+ (6y5)2/3= 

>1^ curve is called an astroid. Its graph is given in fig. 20. By means 
of the parametric equations we may readily convince ourselves that the 
centres of curvature corresponding to the vertices of the ellipse are actually 
the cusps of the astroid. 



Examples 

L Show that the evolute of an epicycloid (Ex. 2, p. 267) is another 
epicycloid similar to the first, which can be obtained from the first by 
rotation and contraction. 

2. Show that the evolute of a hypocycloid (Ex. 4, p. 267) is another 
hypocycloid, which can be obtained from the first by rotation and ex- 


2. Areas bounded by Closed Curves 

We saw in § 2 (p. 271) that the area bounded by a closed 
cmve x(t), y = y(t), which nowhere intersects 

itself (a so-called simple closed curve) is given by the integral 

where the value obtained is positive or negative according 
as the sense in which the boundary is described is positive or 
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Wo siic;*i no'77 sisrtsiici. uiiis icsiili} t/O moxo ^Giicrsii ciir'v^s 
Su^TjQse tlici t>o curve G, given by tbe equation x = x {t), 
.j inrersecTS itself in a finite number of points, tlins divid¬ 
ing tne plane into a iinite number of portions • . . . Sup- 

nose further that tne cierivatives are continuous, except perhaps 
for a finite number of jump discontinuities, and that 0, 

excent periians at a miitje numoer of values of t 'wnich may 
corresnond to corners, finally, it is assumed that the curve 
has a finite number of lines of support (p. 270). 

To each region Ei vre then assign an mdex defined in the 
follov-ing way: we choose an arbitrary point Q in i?,., not lying 
on anvline of support, and erect the line extending from Q 



Fig. 21 


Upwards, in the direction of the positive y-axis. We count the 
number of times the curve 0 crosses the half-line from right to 
left, and subtract the number of times the curve 0 crosses from 
left to right; the diSerence is the index fz^. For example, the 
interior of the curve illustrated in fig. 6 (p. 269 ) has the 
index iz= +1; and in fig, 21 the regions R^, . , . , have the 
indices = —1, == -fl, jag — +2, fz^ = —2, fz- = —1. This 

number 11 ^ actually does depend on the region R^ and not on the 
particular point Q chosen in Ri, as we readily see in the following 
manner. We choose any other point Q' in R^, not on a line of 
support, and join Q to Q' by a broken line lying entirely in the 
region Ri. As we proceed along this broken line from Q to Q' 
the number of right-to-left crossings minus the number of left- 
to-right crossings is constant; for between lines of support the 
number of crossings of either type is unchanged, while on 
crossing a line of support either the number of crossings of both 
types increases by one, or else both the numbers decrease by one; 
in either case, the difierence is unaltered. In the case where the 
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areas bounded by closed curves 

line of support meets the curve at several different points, say 
J_ B . ■ consider it as several different lines of support, 

FA ’fB, . . • > BH, where F is the point of the a:-axis vertically 
below ali the points A, B,, H. Our argument then apphes 
to each of these lines. Hence the number has the same value 
whether we use Q or Q' in determining it. 

In particular, if our curve does not intersect itself, the interior 
of the curve consists of a single region R whose index is +1 or 
_1 according as the sense in which the boundary is described 
is positive or negative. To see this we draw any vertical hue 
(not a line of support) intersecting the curve; on this hne we 
find the highest point of intersection (P) with the curve, and in 
B we choose a point Q below P and so near it that no point of 
intersection lies between P and Q. Then above Q there lies one 
crossiug of the curve, which if the curve is traversed positively 
must be a right-to-left crossing, so that p,= -l-l; otherwise 
^ _ _i. As we have just seen, this same value of p. holds 
for every other point of R. For such a curve, and in fact for aU 
closed curves, one of the regions, the “ outside ” of the curve, 
extends unboxmdedly in all directions; we see immediately that 
this region has index 0, and henceforth neglect it. 

Our theorem about the area is now as follows: the value of 

nil 

the integral —I yxdt is equal to the sum of the absolute areas of 

** tfi 

the regions each area Ri being counted iXi times; in symbols 


yx dt = 1 area Ri j 


The proof is simple. We assume, as we are entitled to do, 
that the whole of the curve lies above the oj-axis (cf. footnote, 
p. 271 ). The lines of support cut R^ into a finite number of por¬ 
tions; let r be one of these portions. Then on taking the integral 


—jyxdt for each single-valued branch of the curve, we find that 

the absolute area of r is counted -j-l times for each right-to-left 
branch over r and —1 times for each left-to-right branch over 


r, in all (Xi times. The same is true for every other portion of R^; 
hence Ri is counted times. Thus the integral round the com¬ 
plete curve has the value SjUj j area Ri |, as stated. This for¬ 
mula agrees with what we have found for simple closed cu^es, 

CB 798 ) 
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as we recognize from the discussion of the values of /x for such 
curves. 

The definition given for the index has the disadvantage 
of beins stated in terms of a particular co-ordinate system, As 
a matter of fact, however, it can be shown that the value of 
is independent of the co-ordinate system and depends solely on 
the curve; but we shall not prove this here. 



CHAPTER VI 


Taylor’s Theorem and the Approximate 
Expression of Functions by Polynomials 

la many respects the rational functions are the simplest 
functions of analysis. They are formed by a finite number 
of applications of the rational operations of calculation, 
wHle in the last resort the formation of every other function 
involves a more or less concealed passage to the limit from 
rational functions. The questions whether and how a given func¬ 
tion can be expressed approximately by rational functions, in 
particular by polynomials, are therefore of great importance both 
in theory and in practice. 


L The Logaeithm aht> the Inyeese Tangent 


1. The Logarithm. 

We begin by considering some special cases in which the 
integration of the geometrical progression leads almost at once 
to the desired approximations. We first remind the reader of 
the following fact. For y =4= 1 and for positive integers n, we 
have 

^ ^ . = i + g ++ »•«> 

1 — 2 

where r„ — ^ . 

1-q 


If 1I < 1 the remainder tends to 0 as increases, and we 
then obtain (pp. 34-35) the infinite geometric series 




with the sum 
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As oui starting-poiat- we take the formula 

dt 


lo2 Q 


^)=r- 

^ Jo 1 


+ t 


and exnand the integrand in accordance with the above formulaj 
putting q = —t Then by integration we at once obtain 


log (14“^) = ^' 


X“ , a? ^ _ 

3 4 


n 




Hence for any positive integer n we have expressed the 
function log (1 -f x) approximately by a pol3aiomial of the Ji-th 
degree, namely, 



... + (- 1)"-^ 


9 

n 


at the same time the quantity the remainder, specifies the 
amount of the error made in this approximation. 

In order to estimate the accuracy of this approximation, 
we need only have an estimate for the remainder R^\ and such 
an estimate is given us immediately by the integral estimates 
on p. 1*26. If at first we suppose that x ^ 0, then in the whole 
interval of integration the integrand is nowhere negative and 
nowhere exceeds Consequently 


\Rn 


Jo n + 1' 


Xn+1 


and we therefore see that for every value of x in the interval 
0 ^ a; ^ 1 this remainder can be made as small as we like by 
choosing n large enough (cf, p. 32). If, on the other hand, the 
quantity a; is in the interval —1 < a; ^ 0, the integrand will 
not change sign and its absolute value will not exceed [ i |”/(1 + a:), 
and we thus obtain the estimate for the remainder 

iI ^ _. 

1 4- a; ‘'0 (1 4- a;) 1) 


We see, therefore, that here again the remainder is arbitrarily 
small when n is sufficiently large. Of course, our estimate has 
no meaning when we put x~ —1. 
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Sununing up, we can say that 

log (1 + a;) = a; - ^ ^ - + . . . + 1" + 


where the remainder tends to zero as n increases, provided 
that X lies in the interval — 1 < ^ 1. From the above 

inequalities we can, in fact, find an estimate for the remainder, 
independent of x, which is valid for all values of x in the interval 
where A is a number such that 0 < ^ 1. 

For then 


l^nl 


' h n-\-V 


and this formula shows us that in the whole interval the function 
log(l + x) is expressed approximately by our polynomial of the 


n-th degree, the error being nowhere greater than-. 

hn-\-l 

We leave it to the reader to convince himself that for all values 
of X for which | a? | > 1 the remainder not only fails to approach 
zero, but, in fact, increases numerically beyond all bounds as 
n increases, so that for such values of x our polynomial does not 
give us an approximation to the logarithm. 

The fact that in the above interval the remainder tends 
to zero may be expressed by saying that in this interval we have 
the infinite series f 




for the logarithm. If in this series we insert the particular 
value £c = 1, we obtain the remarkable formula 

log 2=1 — - +- — - H-••• 

^ 2 3 4 

This is one of the relations whose discovery made a deep 
impression on the minds of the first pioneers of the differential 
and integral calculus. 

It is to be noted that tViia interval is open on the left and closed on the 
right. 

t Infinite series will be considered in detail in Chap. YIII (p, 365). 
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The above approximation for the logarithm leads us to 
another formula which is useful for many purposes, particularly 
in numerical calculations. Provided that —1 <C a; < 1, we have 
only to write —x in place of a: in the above formula to obtain 


log (1 — a:): 


'2 


a? 


Taking n as even and subtracting, we have 


log 


2+ w + T- + 


2 °l —a; ■ 3 ■ 5 
where Rn is given by the expression 


• + 


ru—l 


n ‘ 




+ 


= rj—, dt. 

Jo 1 — fi 


dt 


! — (■ 

On account of the relation 


I x”+^ I 


w + 1 1 — a;®’ 

the remainder tends to zero as n increases, a fact which we 
again express by writing the expansion as an infinite series: 

for all values of x such that | a; | < 1. 

An advantage of this formula is that as x traverses the in- 

l + x^ 


terval from —1 to 1, the expression 


1 — X 


ranges over all positive 


numbers. Hence if the value of a? is suitably chosen this series 
enables us to calculate the value of the logarithm of any positive 
number, with an error not exceeding the above estimate for E^. 

2. The Inverse Tangent. 

We can treat the inverse tangent in a similar way if we 
begin with the formula, true for every positive integer n, 

1 


\ + t^ 
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where 


r„ = (-1)" 


fZn 

iT^’ 


By integration, we obtain 


arotaEa: = a: — —+ — — + 


Sn-l 


R, 


3 5 

l^r, 


2n~ 1 


■ 






dt. 


and we see at once that in the interval — 1 ^ a; ^ 1 the re¬ 
mainder Rn tends to zero as n increases, for ~ 

•^0 2w -f 1 

From the formula for the remainder we can also show fairly 
easily that for j x j ^ 1 the absolute value of the remainder 
increases beyond all bounds as n increases. We have accord¬ 
ingly deduced the infinite series 

a? 3^ 

arc tana: = x — —I-_ l 

3 5 ^ » 


valid for I a: I ^ 1. For a: = 1, since arc tanl = - 

4’ 





we have 


as remarkable a formula as that previously found for log 2. 


Examples 

1. Prove that a, - < log (1 + a:) < * - ^ + | (^ > 0). 

Hence find log^ to 2 places. 

g 

2. Calculate log - to 3 places, using the series 

o 

log(l 

Prove that the result is accurate to 3 places. 

3. How many terms of the series for log(l -f- x) must be used in order 
to obtain log(l -f- x) to within 10 per cent if 30 ^ ik ^ 31? 
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2. Tayloe’s Theorem 

Ah approximate representation by rational functions, as in 
tbe special cases above, can also be obtained in tbe case of an 
arbitrary function/(a;), about wliicb we assume only that for all 
values Gi the independent variable in an assigned closed interval 
the function possesses continuous derivatives up to the 
{ii -r l)-fch order at least. In most of the cases which actually 
occur the existence and continuity of all the derivatives of the 
function is known to begin with, so that for n we can choose 
any arbitrary integer. 

The approximation formula which we shall now derive was 
discovered in the early days of the differential and integral cal¬ 
culus by Taylor, a student of Newton’s, and is known as Taylor’s 
theorem 

1, Taylor’s Theorem for Polynomials, 

In order to get a clear idea of the problem, we shall begin by 
considering the case where f{x) — + a^x + a^x^ + . . . m 

is itself a polynomial of the n-th degree. We can then easily 
express the coefficients of this polynomial in terms of the deri¬ 
vatives of fix) at the point ct; = 0. For if we differentiate both 
sides of the equation once, twice, &c., with respect to x and 
then put a; — 0, we at once find that the coefficients are 

flo =/(0), <h =/'(0), ^ /"(O), . . . , == 1 /W (0). 

Anypol 7 noimal/(a:) of tlie n-th degree can therefore be written 

in the form 

m =/(0) + V'(0) -f /"(O) + /'"(O) +... + 

Ibis formula merely states tbat tbe coefficients a,, can be ex¬ 
pressed in terms of tbe derivatives at a: = 0 and gives the 
expressions for them. 

We can generalize this “ Taylor series ” for tbe poly¬ 
nomial slightly if we replace x by ^ = x h and consider 
tbe function /(O =/(aJ -f A) = g{h) as a function of A, for 

* A special case of this theorem is often referred to, without historical 
imttifieatioii, as Maclaurin's theorem* We shall not follow usage. 
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the moment thinking of x as fixed ana h as the independent 
miable. It then follows that 

and hence, if we put A = 0 , 

If we apply the previous formula to the function/(aj -\-h) — g{h), 
which is itself a polynomial of the w-th degree in ]i, we"” im¬ 
mediately obtain the Taylor series 

m =/(^+=/(^) + + p"ix)+ifix) +... 

nl 

2. Taylor’s Theorem for an Arbitrary Function. 

These formulae suggest that we should seek a similar formula 
in the case of an arbitrary function f(x), not necessarily a 
polynomial; in this case, however, the formula can lead only 
to an approximation to the function by a pol 3 momiaL 

We wish to compare the values of the function/at the point 
X and at the point i= x + h, so that k — ^ — x. If now n is 
any positive integer whatever, the expression 

f(x) + (f - x)r{x) +... + f”\x) 

will not, as a rule, be an exact expression for the functional value 
/(/). We must therefore put 

m=m +(^ - “ ''-/"(^)+... 

+ LC i: £)” /")(a;) +ji!, 

n\ 

where the expression denotes the remainder when /(f) is 
replaced by the expression J{x) -\-f\x) (f ~ cc) + .. . . In the 
first mstance this equation is nothing but a formal definition of 
the expression Its significance lies in the fact that we can 
easily find a neat and useful expression for this remainder R^, 
For this purpose we think of the quantity f as fixed and the 
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quantity x as the independent variable. The remainder is then 
a function Rn{x). By the above equation this function vanishes 
for a? = I: 

Kii) = 0 . 

Fortherj by difierentiation, we obtain 

For if we differentiate the equation defining the remainder 
with respect to x, we obtain 0 on the left, since/(f) does not 
depend on x and is therefore to be regarded as a constant. On 
the right we differentiate each term by the rule for products 
and find that all the terms cancel out except the last one, which 
is written above with a minus sign. 

Now by the fundamental theorem of the integral calculus 

E^X^) = E„{x) — EJ,^)= f E„'(t)dt=~ r E„'{t)dt, 

•'x 

SO that we obtain the formula 

Bnix) = + 

If we introduce a new variable of integration t by means of the 
equation t = t — x^ this becomes 

+ r)dT. 

Collecting these results, we have the following statement: 

If the function f(x) has continuous derivatives up to the 
(n + l)-th order in the interval under consideration, then 

f{x+h) =f{x) -f hf'ix) + ^f'ix) + +... 

or {the equivalent expression for h = f — x) 

/(O =f{x) + (^ - x)f'{x) 4- /"(X) + ... 
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inhere the remainder En is given by the formula 

If in particular we put a: = 0 and then replace h by x, we 
obtain the formula 

fix) =/(0) + ^/'(O) + |^“/"(0) + ... + + Hu 

with the remainder 

These foriiiulae are known as Taylor’s tkeorem. They give 
expressions for the functions/(a; + ^) and f{x) respectively in 
terms of polynomials of degree nmJi and in x respectively (the 
so-called polynomial of approximation), and a remainder. The 
polynomial of approximation is characterized by the fact that 
when ^ = 0 (or re = 0, as the case may be) its value and 
that of its first n derivatives are the same as those of the 
given function and its first n derivatives. In contrast 
with the Taylor series for polynomials the remainder and the 
expression for it are essential here. The significance of the 
formula lies in the fact that the remainder, even though it 
has a more complicated form than the other terms of the 
formula, nevertheless affords us a useful means for estimating 
the accuracy with which the sum of the first -f -1 terms, 

m+ ^/'(o) + |-'/"(o)+...+ 

represents the function/(a;). 

3. Estimation of the Remainder. 

Whether the first -h 1 terms of Taylor’s series actually give 
a sufficiently good approximation to the function naturally 
depends on whether the remainder is sufficiently small. We 
therefore now turn our attention to the estimation of this re¬ 
mainder. Such an estimate can most easily be made by means 
of the mean value theorem of the integral calculus (Chap. II, § 7, 
p. 127). 


* Whose representation requires no remainder. 
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Ve use tnis taeoreBi in tEe form 

P (t) 9 ('=■) dr=4{eh) p (t) dr. 


wtere p ( t ) is a continuous function wHch. is nowhere negative 
in tie intervai of integration, and 6{t) is merely a continuoiuit 
function there, while 6 is & number in the interval ^ 0 ^ ^ 1 

If in the formula for the remainder we take (A — t)^ to be^(T) 
we obtain 




(n + 1)1 


eh); 


wMle if instead v^e put p{r) = 1 we obtain the expression 

K. = ^ + eh), 


which is less important for us and is stated here only for the sake 
of completeness. In these formulae 6 denotes a certain number 
in the interval 0 ^ 0 ^ 1, whose value we cannot in general 
specify more accurately; as a rule, of course, this value is dif¬ 
ferent in the two formula for the remainder, and in addition 
depends on n, x, and h. The first form of the remainder was 
given by Lagrange, the second by Cauchy, and they are 
correspondingly named.f 

Our interest will be directed chiefly towards finding out 
whether the remainder tends to zero as n increases; if this is 
the case, the larger we choose n the more accurately is f{x -f h) 
represented by the corresponding polynomial in h. In this case 


j,e-e* assume that 0 < 5 < 1, but this is of no importancs 

" These expressions for the remainder, as "well as others, can be derived 
from the mean value theorem of the differential calculus and from the general¬ 
ized mean value theorem (p. 203) respectively. We apply these theorems to 
the funrtion B„{x) -Enix) — ifn(f) and to the pair of functions £„(*) and 
respectively, where we consider f as fixed and make use of the formula 

Rn'(x) - /<’•+« (a:). 

laese methods of deriving the formulae for the remainder throw more stress on 
the lact that Taylor’s theorem is a generalization of the mean value theorem; 
they aiso offer tne advantage, which for many theoretical purposes is important, 
that we need only assume the existence and not the continuity of the {n + l)-th 
derivative. On the other hand, however, we lose the advantage of havincr an 
exact expressiori for the remainder in the form of an integral, 
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say tliat we Eave expanded the fwidion in an infinite Taylor 

fix +A)+|/'"(x)+..., 

or, in particular, if we first put x = 0 and then write x in place 
of h 

fix) =/( 0 ) + ( 0 ) + p" ( 0 ) + |!/- ( 0 ) +.... 

shall meet with examples of this in the next section. 

First, however, we wish to point out the second important 
point of view arising from consideration of Taylor’s series. 
If in the first formula we think of the quantity h as becoming 
smaller and tending to zero, then in the terminology of Chap. Ill, 
5 9 (p. 195), the various terms of the series will tend to zero 
with different orders of magnitude; we accordingly call the 
expression fix) the term of zero order in Taylor’s series, the 

expression hf\x) the term of first order, the expression —/"(x) 

2 ! 

the term of second order, and so on. From the form of our 
remainder we see the following fact: 

In expanding a function as far as the term of n-th oo^der we raahe 
an error which te^ids to zero with order (n -)- 1) h 0 . 

On this fact many important applications depend. It shows 
us that the nearer the point x-\- h lies to the point x, the better 
is the representation of the function/(x + h) by the poljmomial 
of approximation, and that in a given case the approximation 
in the immediate neighbourhood of the point x can be improved 
by increasing the value of n. 


Examples 

1. Let f{x) have a continuous derivative in the interval a ^ x 

and let f"{x) ^ 0 for every value of x. Then if 5 is any point in the inter¬ 
val the curve nowhere falls below its tangent at the point a; = 5? 2/ = /(5)- 
(Use the Taylor expansion to three terms.) 

2. Find the value of 0 in Lagrange’s form of the remainder for the 

expansions of —-— and —— in powers of x, 

1 — X 1 -{- X 
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3. Applications. Expansions op the Elementary 
Functions 

We shall no^ use the general results of the preceding section 
in order to express the elementary functions approximately by 
means of polynomials and to expand them in Taylor series. 
We shall, however, restrict ourselves to those functions for which 
the coefficients of the expansion in series are given by simple 
laws of formation. The series for certain other functions will 
be discussed in Chap. VIII (p. 405 et seq,). 


1. The Exponential Function. 

The simplest example is offered by the exponential function, 
f(x) — Here all the derivatives are identical with f{x) and 
therefore have the value 1 for x= 0. Hence by using Lagrange’s 
form for the remainder we at once obtain the formula 


^ 1! ' 2! ‘ 3! 


{n + 1 )! 


in accordance with § 2 (p. 320 et seq,). If we now let n increase 
beyond all bounds the remainder will tend to zero, no matter 
what fixed value of x we have chosen. For \ ^ to begin 

with. We now choose a fixed integer m greater than 2 | a;|. 
Then ioi m we have 


X 




Q^n+l 

{n + 1 )! 


X^ 

ml 


?n! 2 ”+^“” 


m + 1 
1 

m! 2 "’ 


n+1 


so that 


I 


2a^J‘ 

m! 


p\x\ , 


2n 


Since the first two factors on the right are independent of n, 
while the number 1 / 2 ” tends to zero as n increases, our state¬ 
ment is proved. If we think of the number x not as fixed, but 
as free to vary in the interval —a ^ cc ^ a, where u is a fixed 
positive number, it follows from the above that if we choose 
m'> 2a the estimate 


2 a 


1 
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is valid provided n'^m. For the remainder we have therefore 
specified a bound which holds for all values of a: in the interval 
and which tends to zero as n co. For the func¬ 
tion e® we can therefore write the expansion as an infinite series 


^ , X , , oc? , 


00 ry>V 
v = 0 


the last expression being merely an abbreviated expression for 
the series. This expansion is valid for all values of x. Thus we 
have again proved that the number e considered in Chap, I 
(cf. p. 43) is the same as the base of the natural logarithms 
(cf. Chap. Ill, § 6). For numerical calculations we must, of course, 
make use of the finite form of Taylor’s theorem with the re¬ 
mainder; for a? = 1, for example, this gives 


14 _ 14 - 1 + 1 + , . . 4 ^ 
2! 3! 


n\ (n+1)! 

If we wish to calculate e with an error of at most 1/10,000, we 
need only choose n so large that the remainder is certainly less 
than 1/10,000; and since this remainder is certainly less ^ than 
1)!, it is sujB&cient to choose n== 7, since 8! > 30,000. 
We thus obtain the approximate value 


e == 2-71822 


with an error less than 0-0001. Here we do not take any accoimt 
of the error due to neglecting the figures in the sixth decimal place. 


2. Sm:^, eosx, sinh,r, cosh.::t:. 

For the functions sinjr, cos a:, sinha?, cosh a; we find the follow¬ 
ing formulse: f 


f(^) = 

sinx 

cos a; 

sinha; 

cosh Xy 

fix) = 

coscc 

—sin a? 

coshcc 

sinha;, 

m = 

—sin a; 

—cos a; 

sinha; 

cosh a;. 

n = 

—cos a: 

sin a? 

cosh a; 

sinha;, 


sin a; 

cos a; 

sinha? 

coshx. 


* Here we have made use of the fact that e < 3. This follows immediately 

(cf. p. 43 also) from our series for e; for it is always true that -i ^ 
therefore »! S”-! 

e<l + l + ,+ J+ ... =1 + 1/(1 - i) “ 3. 
flf /(a:) = sinrc or /(a;) = cos a?, the 7 i-th derivative can always be repre¬ 
sented by the expression 


f(n)^x) = f{x 4- inir). 
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Heace in tie polTnomials of approximation for since and sinha; 
tie coenicients of the even po-wers of x vanish, while in the poly¬ 
nomials of approximation for coscc and coshx the coefficients of 
the odd powers vanish. Thus in the first case the {2n + l)-th 
and the (2?i -f 2)-th polynomials are identical, while in the 
second case the ■2/i-th and the (2n -f l)-th are identical. If ffi 
each case we use the higher of these polynomials we at once 
obtain, using Lagrange’s form of the remainder. 


since = 


a"3 ^ a;5 

^ 3! ' 5! 

+ (-1)”+ 


+ . . . -f (-!)« 


^2n4-3 

(271 + 3)! 


COS (dx), 


(ffiTfiji 


coscc = 1 



+ (- 1 )" 


(-1)-+ 


-M 


j-2n-f2 


(2n 4- 2)! 


COs{dx)f 




siriha; = 


31 ^ 5! ‘ 




2;2n-fl 

(2^r+n[)i 


^271+3 

(2)1 + 3)! 


cosh (to), 


cosher: 


X- 



( 2 ^)! 


i2n 4- 2)! 


cosh (to), 


where in each of the four formulaD, of course, 6 denotes a different 
number in the interval 0 ^ ^ 1, a number which in addition 

depends on n and on x. In these formulae we can also make the 
approximation as exact as we please for each value of x, since 
the remainder tends to 0 as n increases. We thus obtain the 
four series 


sin a; 




3^ 

31 




cc 


- + ...=== 2 {-ly 

v = 0 


2;2*’+1 

(2v+ 1)!’ 


2! ‘ 4! ^ 


„=o (2i')! 


coscc 





series for elementary functions 



= s 


.=o(2v+ 1)!’ 



329 


Til last two can also be obtained formally from tbe series for 
^ ^ accordance with the definitions of the hyperbolic functions. 


3 Tlie Binomial Series. 

We maypass over the Taylor seriesfor the functions log (1 + x) 
and arc tana:, which have already been treated dkectly in § 1 
! 315 ) We must, however, take up the generahzation of the 

bkomial theorem for arbitrary indices, which is one of the most 
fruitful of Newton’s mathematical discoveries, and which repre¬ 
sents one of the most important cases of expansion in Taylor 
series. Our object is the expansion of the function 
f(x) = (1 + 

in a Taylor series, where x > —1 and a is an arbitrary number, 
positive or negative, rational or irrational. We have chosen the 
ImctioE (1 + scy instead of af because at the point x = 0 it is 
not true that all the derivatives of x“ are continuous, except in 
the trivial case of non-negative integral values of a. We first 
calculate the derivatives of/(x), obtaining 

f'(x) = a(l -1- f"{x) = a (a — 1) (1 -1- .. ., 

= a(a — 1) ... (a — v + 1) (1 -h 

In particular, for x = 0 we have 

/'(O) = a, f"{ 0 ) = a(a — 1 ), . .., = a{a — 1 ) (a — v -f 1 ). 

Taylor’s theorem then gives 

(1 - 1 - x)* = 1 ox + -f ... 

a(a — 1) (g — 2 ) . . . (g — w 4- 1 ) ^ 

w! 

We have still to discuss the remainder. This problem^ is not very 
difficult, but nevertheless is not quite so simple as in the cases 
treated previously. Here we shaU pass over the estimation of 
the remainder, smoe the general binomial theorem will be proved 
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completely in a somewliat different and simpler way in Chai) 
■\TII (p. 406 et seq.; cf. also p. 336). Tte result, whicli we 
mention here in advance, is that whenever | a: | < 1 the re¬ 
mainder tends to 0 and therefore the expression (1 -}- can 
be exnanded in the infinite binomial series 


^ + Xf=\-T 


a 

ll 



where for brevity we have introduced the general 
coefficients ‘ ^ • (for v > 0), 


binomial 



Exajviples 

1. Expand (1 -f- a:)^ to two terms plus remainder. Estimate the re¬ 
mainder. 

2. Use the expansion of Ex. 1 (discarding the remainder) to calctilate 
What is the degree of accuracy of the approximation? 

3. What linear function best approximates to \/{l -f a;) in the neigh¬ 
bourhood of a; = 0? Between what values of a; is the error of the appro^- 
mation less than -01? 

4. What quadratic function best approximates to - 1 ^( 1 -j-a;) hi the 
neighbourhood of ic — 0? What is the greatest error in the interval 
-0-1 ^ a; ^ 0*1? 

5. {a) What linear function, (6) what quadratic function, best approxi¬ 

mates to \/(1 -f a:) in the neighbourhood of a; = 0? What are the greatest 
errors when —-1 ^ «1? 

6. Calculate sin (-01) to 4 places. 

7. Bo the same for (a) cos (-01), (6) ^126, (c) \/97* 

8. Expand sin (a; ~f- A) in a Taylor series in A. Use this to find sinSl® 
(= sin (30° -f 1°)) to 3 places. 

Expand the functions in Ex. 9-18 in the neighbourhood of a; = 0 to 
three terms plus remainder (writing the remainder in Lagrange’s form). 


9. 

sia-i;. 

14. e-»’. 


10. 

cos^a;. 

15. ^ 

cos a; 


11. 

log cos x. 

16. cot a; — 

1 

X 

12. 

tana:. 

17. ^ 

sin a; 

1 

X 

13. 

log-^. 

log(l + ar) 


cos a: 

1 + » 
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19 (a) Expand to five terms plus remainder; (6) in the power 
i^eries'for e® substitute for z the power series for sinx, taking enough terms 
to secure that the coefficient of £C^ is correct. Compare with (a). 

90. Find the pol 3 naomial of fourth degree which best approximates to 
in the neighbourhood of a: = 0. In what interval does this polynomia] 
represent tana? to within 5 per cent? 

21. Find the first 6 terms of the Taylor series for ^ in powers of a; 
for the functions defined by 

(a) a;2 + 2/2 = 2/, 2/(0) = 0; (6) = y, y{Q) = 1; 

(c) JC* + 2/(0) = 0. 

4. Geometrioai. Applications 

The behaviour of a function f{x) in the neighbourhood of a 
point x= or the behaviour of a given curve in the neigh¬ 
bourhood of a point, can be studied with increased accuracy by 
means of Taylor’s theorem, for this theorem resolves the increment 
of the function on passing to a neighbouring point x== a + h into 
a sum of quantities of the first order, second order, &c. 

1. Contact of Curves. 

We shall now make use of this method in order to investi¬ 
gate the concept of contact of two curves. 

If at a point, say the point x== a, two curves y ~ f(x) and 
y = g{x) not only intersect, but also have a common tan¬ 
gent, we shall say that at this point the curves touch one another 
or have contact of the first order. The Taylor expansions of the 
functions f{a-{-h) and g{a~{-h) then have the same terms 
of zero order and of first order in h. If at the point x = a 
the second derivatives of f{x) and g{x) are also equal to one 
another, we say that the curves have contact of the second order. 
In the Taylor expansions the terms of second order are then 
also the same, and if we assume that both functions have con¬ 
tinuous derivatives of the third order at least, the difference 
B(x)=f{x) — g{x) can be expressed in the form 

D(a + h)=:fia + h)^g(a + h)=^^ D'"{a + eh)=^F{h), 

where the expression F(h) tends to/"'(a)— as h tends to 

zero. The difference 2) (a + A) therefore vanishes to at least 
the third order with h. 
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We can proceed in this way and consider the general case 
where the Taylor series for/(a:) and g (x) are the same up to tenns 
of the Ji-th order, that is, 

f{a) = g{a),f{a) = g'(a), f" (a) = g” {a), . . . 

We here assume that the (w +1 )-th derivatives are also continuous. 
Under these conditions we say that at this point the curves have 
contact of the n-th order. The difference of the two functions will 
then be of the form 

/(a + h) - g{a +h)= F{h), 

m 



where since 0 ^ ^ 1 the quantity FiJC) ~ + Sh) 

tends to (a)(a) as h tends to 0. We recognize 
from tMs formula that at the point of contact the difference 
f{x) — g{x) vanishes to the {n + l)-th order at least. 

The Taylor polynomials are simply defined geometrically by 
the fact that they are those parabolas of the ^^‘th order 
which at the given point have contact of the highest possible 
order with the graph of the given function. Hence they are 
sometimes called osculating parabolas. For the case y = 
fig. 1 gives us the first three osculating parabolas at the point 
x~0. 

If two curves y=f{x) and y=g{x) have contact of the 
n-th order, the definition does not exclude the possibility that 
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the coatact may be of still higber order, i.e. that the equation 
is also true. If this is not the case, i.e. if 
%ri)[a) 4= we speak of a contact of exactly the ^^-th 

o^der or say that the order of the contact is exactly n, 

Prom our formulae as well as from our figures we can at once 
state a remarkable fact which is often unnoticed by beginners. 
If tie contact of two curves is exactly of an even order, that is, 
if an even number n of derivatives of the two functions have the 
same value at the point in question, while the {n -f- l)-th deri¬ 
vatives differ, then in conformity with the above formula the 
difference/(o^ + ^) — will have difierent signs for small 

positive values of Ji and for numerically small negative values 
of k The two curves will then cross at the point of contact. 
This case occurs e.g. in contact of the second order if the third 
derivatives have different values. If, however, we consider the 
case of contact exactly of an odd order, e.g. the case of an or¬ 
dinary contact of the first order, the difference/(a -\-h)~~g{a'\-h) 
will have the same sign for all numerically small values of h, 
wlether positive or negative; the two curves therefore will 
not cross in the neighbourhood of the point of contact. The 
simplest example of this is the contact of a curve with its tan¬ 
gent. The tangent can cross the curve only at points where the 
contact is of the second order at least; it will actually cross the 
curve at points where the order of contact is even, e.g. at an 
ordinary point of inflection, where f"{x) — 0 but =}= 0. 

At points where the order of contact is odd it will not cross 
the curve; as examples we may take an ordinary point of the 
curve where the second derivative is not zero, or the curve 
^ at the origin. 


2. The Circle of Curvature as Osculating Circle. 

When looked at from this point of view the concept of the 
curvature of a curve y =f{x) gains a new intuitive significance. 
Through a definite point of the curve with the co-ordinates 
X —a, y=b there pass an infinite number of circles which 
touch the curve at the point. The centres of these circles 
lie on the normal to the curve, and to each point of this normal 

* That the order of contact of t^wo curves is a genuine geometrical relation 
which is unaffected by change of axes is a fact which can easily he established 
by means of the formulae for change of axes. 
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tliere corresponds just one sucL tangent circle. We may espect 
tliat by pro23er cioice of the centre of the circle we can hxm(j 
about a contact of tie second order between tie curve and tie 
circle. 


As a matter of fact, we know from Ciap. V (p. 283) that for 
the circle of curvature at tie point x= a, whose equation is, sav 
we not only have g{a)=f{a) and g'{a)=f[ai 
but also g" (a) = f {a). Hence tie circle of curvature is at 
the same time tie osculating circle at tie point of tie curve 
under discussion; that is, it is tie circle wiici at that point has 



Oi 




F:g. 2.—Osculating circle 


contact of tie second order 
with tie curve. In the 
limiting case of a point of 
inflection, or in general of 
a point at which tie cur¬ 
vature is zero and the 
radius of curvature is hi- 
finite, the circle of curva¬ 
ture degenerates into the 
tangent. In ordinary cases, 
that is, when the contact 
at the point in question 


i X - 

does not happen to be of an order higher than tie second, the 
circle of curvature will not merely touch tie curve, but will 
also cross it (cf. fig. 2). 


3. On the Theory of Maxima and Minima. 

As we iav'e already seen in Ciap. Ill (p. 161), a point x = a 
at wiici/' (a) = 0 giv^es a maximum of tie function/(a;) if/'" (a) 
is negative, a miniTmim if f" (a) is positive. These last conditions, 
therefore, are sufficient conditions for tie occurrence of a maxi¬ 
mum or minimum. They are by no means necessary) for m the 
case where f" {a) = 0 there are three possibilities open; at the 
point in question the function may have a maximum or a mini¬ 
mum or neither. Examples of tie three possibilities are given 
by tie functions y = —y = and y= a? at tie point 
a; = 0. Taylor’s theorem at once enables us to make a general 
statement of sufficient conditions for a maximum or a Tm'Tii-nmTu. 
lr\e need only expand tie function/(a + A) in powers of A; the 
essential point is then to find whether tie first non-vanishing 
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term contains an even power of h or an odd power. In tlie first 
e^se we have a maximum or a minimum according as the co¬ 
efficient of h is negative or positive; in the second case we have 
a. horizontal inflectional tangent and neither maximum nor 
jjiiiiimum. The reader may complete the argument for himself 
by using the formula for the remainder/'- 

Examples 

1. What is the order of contact of the curves ?/ == e® and ?/ — 1 -f « -f 

fsin^a; at a; — 0? 

2. What is the order of contact of y ~ and y = tan^rr at 0? 

3. Determine the constants a, h, c, d in such a way that the cur^^es 

and y = a cosx + b sin a; + c cos 2a; -f- d sin2a; have contact of 
order 3 at a: = 0. 

4. What is tne order of contact of the curves 

y^ xy, x^ y^ = X 

at their points of intersection? Plot the curves. 

5. What is the order of contact of the curves 

x^ + y^=^ y, y 

at their points of intersection? 

6. The curve y = f(x) passes through the origin O and touches the 
iT-asis at 0. Show that the radius of curvature of the curve at 0 is given 

by p = lim —, 

x^o2y 

7. * Z is a circle which touches a given curve at a point P and passes 
through a neighbouring point Q of the curve. Show that the limit of the 
circle Z as Q P is the circle of curvature of the curve at P. 

8. * B is the point of intersection of the two normals to a given curve 
at the neighbouring points P, Q of the curve. Show that, aa Q P, B 
tends to the centre of curvature of the curve for the point P, (The centre 
of curvature is the intersection of neighbouring normals.) 

9. * Show that the order of contact of a curve and its osculating circle 
is at least three at points where the radius of curvature is a maximum or 
minimum. 

10. Determine the maxima and minima of the function y = 

(See p. 336.) 

*Th 0 necessary and sufficient condition given previously (p. 161), how- 
ever, is more general and more convenient in applications, namely: provided 
the first derivative f'{x) vanishes at only a finite number of points, a necessary 
and sufficient condition for the occurrence of a maximum or minimum at one 
of these points is that the first derivative f'{x) changes sign as it passes through 
the point. 
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Appendix to Chapter VI 

1. Example op a Eunction which caknot be sxpandsb 
IN A Taylob Series 

TKe possibility of expressing a function by means of a Taylor 
series witi a remainder of the {n + l)-th order depends essen¬ 
tially on tbe differentiabiKty of the function at the point in ques¬ 
tion, For this reason the function logo? cannot be represented 
by a Taylor series in powers of x, and the same is true of the 
function whose derivative is infinite at 2; = 0. 

In order that a function may be capable of being expanded 
in an infinite Taylor series, all its derivatives must necessarily 
exist at the point in question; this condition, however, is bv no 
means suficient. A function for which all the derivatives exist 
and are continuous throughout an interval still need not neces¬ 
sarily be capable of expansion in a Taylor series; that is, the 
remainder in Taylor’s theorem may fail to tend to zero as 
n increases, no matter how small the interval in which we wish 
to expand the function. 

The simplest example of this phenomenon is offered by the function 
y = f(x) = for a; =f= 0, /(O) = 0, which we have calready considered 
in the appendix to Chap, m (p. 196). This function, with all its derivative, 
is continuous in every interval, even at a; = 0, and we have seen that at 
this point all the derivatives vanish, i.e. that = 0 for every value 

of n. Hence in Ta^dor’s theorem all the coefficients of the polynomials 
of approximation vanish, no matter what value we choose for n, *In other 
words, the remainder is and remains equal to the function itself, and 
therefore, except when a; = 0, does not approach 0 as n increases, since 
the function is positive for every non-zero value of x* 


2. Proof that e is Irrational 

Prom the formula e=2-f- — ^ we immediately 

21 n! (71+1)! ' 

deduce that the number e is irrational. For if the contrary is true, that 
is, if fi — where p and q are integers, we can certainly choose n 

larger than g. Then nle = nl? must be an integer. On the other hand, 

file = 2ft! -4- + ... + ^ 

2! nl n + 1 


c®, and since < e < 3, we must 
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n ^ < 1 . Hence the integer «!« = the integer 2a! + ^ -f 

iiave 0 < 2 

+ 1 plus a non-vanishing proper fraction, wMoh is impossible. 

3 Peooi' that thb Binomial Sbhies Conveeges 

la § 3 (f* 329) we postponed the estimation of the remainder 
^ h the" expansion of f{x) = (1 + xf for | a: | < 1. This 
estimation we shall carry out here. It is most convenient to 
leparate the cases a; > 0 and aj < 0. _ 
jiQj.y(B+i)(cc) we have the expression 

y(«+i)(a;) = a(a — 1)... (a - n) 

If a: > 0, we write the remainder in Lagrange’s form, 

^ (l+fe)* 


i B»(^) 1 ^ 


x(a — 1) ... (a — n) + xf 

(n + 1)! 1"+^ 


6 = [1 a 1 ] + 1, where [j a |] means the greatest integer 
which does not exceed ] a [, we have 


1.2 . .. (»t 4-1) (w -f 2 )... {n + h) 


(6-1)! 


(?j-f 1)! 


i)0 

^ _ (n + 

-( 6 - 1 )! 

and since 6 is fixed, if 0 < a; < 1, this appsoaches 0 as w 

increases. . 

For the case — 1 < cc < 0 we write the remainder m Cancliy s 




so that 




■(l-di»|)" 
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Since j 2; j < 1, the last factor cannot exceed a constant E, 
independent of n. Also (1 — ^)/(f 6 \x\) <.1. As before, 

writing 5 = [! a | ] -r 1, have 

I R,{x) i ^ a: I a: (w + 2) + 3)... (w + 6) 

(0 - 1)! 


wMcli approaches 0 as % increases. 

Thns^ In either case Tvhen j a; | < 1 the remainder tends to 
zero as n increases, justifying the expansion in § 3 (p. 330). 


4. Zeros a^'-d Iotinities op Functions and So-callei) 
Indeterminate Expressions 

The Taylor series for a function in the neighbourhood of a 
point x = a enables us to characterize the behaviour of the 
foncticn in the neighbourhood of this point in the following way. 
Vv"e say that a function f{x) at a; = a has an exactly n-tuple zero 
or it vanishes there exactly to the order n, if /(a) =0, f {a) =0, 
f'\a) = 0 ,... 5 = 0, and 4= 0. Here we assume 

that in the neighbourhood of the point the function possesses 
continuous derivatives to the n-th order at least. By our de¬ 
finition we seek to indicate that the Taylor series for the function 
in the neighbourhood of the point can be written in the form 

f{a + h)=^F(k), 


in which as A ^ 0 the factor FQi) tends to a limit difierent from 
0, namely, the value(a). 

If a function ^{x) is denned at aU points in the neighbour¬ 
hood of a point x=^a, except perhaps at a? == a itself, and if 


<f>{x) = 


m 

gi^y 


where at the point x = a the numerator does not vanish, but 
the denominator possesses a p-tupie zero, we say that the func¬ 
tion <p{x) becomes mfiiiite of the v-tli order at the point x — a. 
If at the point x=^a the numerator also possesses a /x-tuple 
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zero and if function lias a (ft — v)-tuple 

zero titere; widie if fi. < v we say that the function has a 
(v — /i)-tuple infinity. 

All these definitions are in agreement with the conventions 
already laid down (cf. Chap. Ill, § 9, p. 191) regarding the be¬ 
haviour of a function. In order to make these relations precise, 
we expand numerator and denominator by Taylor’s theorem, 
iiqi'ng Lagrange’s form of the remainder; the function then has 
the form 


^(a -}- A) == 


f(a + dh) 

ff(a -f A) ft! h''g^''\a + djif 


in which 6 and 6^ are two numbers between 0 and 1 and the 

factors by wbicli — and are multiplied do not tend to zero 
pX v\ 

as h does, since they approach the limits p^\a) and g^''\a) 
respectively, which differ from zero. If p> v, we then have 

lim 6{a -j-* A) = lim — = 0. 


The expression ^(cc) accordingly vanishes to the order p — v. 
If V > ft, we see that the expression (l>{a + h) becomes infinite 
of the order v — ft as A 0. If ft = v, we obtain the equation 

lim ^(a-f A) 
h-^o g'-'^\a) 

We can express the content of the last equations in the fob 
lowing way: if the numerator and denominator of a function 

(j)[x) = both vanish at a? = a, we can determine the limiting 

9 {^) 

value as a; “»■ a by differentiating the numerator and denominator 
an equal number of times until one at least of the derivatives is 
other than zero. If this happens for numerator and denominator 
simultaneously, the limit which we are seeking is equal to the 
quotient of these two derivatives. If we encounter a non-vanish¬ 
ing derivative in the denominator earlier than in the numerator, 
the fraction tends to zero. If we encoxmter a non-vanishing 
derivative in the numerator earher than in the denominator, the 
absolute value of the fraction increases beyond all bounds. 
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We ttus iia-Te a rule for eYalnating the so-called indeter¬ 
minate exnression 0/0—a subject that is discussed at exaggerated 
bi many textbooks on the difiereatial and integral cal¬ 
culus. In reality the point in question is merely the very simple 
determination of the limiting value of a quotient in which the 
numerator and the denominator tend to zero. The name 
'' mdeterminate expression ” usually found in the literature is 
mislea-diiig and vague. 

We can arrive at our results in a somewhat different way by 
basing- the proof on the generalized mean value theorem instead 
of on Taylor’s theorem (cf. p. 135). According to this, if 
g^(^x) 4= 0, we have 

f(a + h) —/(^) „ /'(^+ 
g(a +• li) — 

where d is the same in both numerator and denominator. 
Hence, in particular, when/(a) = 0 =^(a), 

f(a+ h) 

g{g “b 9 ^ 


Here ^ is a value in the interval 0 < 0 < 1, and if we put 
]c = 9Ji, we obtain 

f{a+^ ^ fy + 

k-^0 k^o g'{o, + h) 

it being ass-anaed that tbe limit on tbe right exists. If 

/» = 0 = 5^(a), 


we can proceed in tbe same manner until we come to tbe first 
index for wMcb it is no longer true that f^\a) = fi—g'^\a). 
Then 


limd^±^ 

h--^Qg{a -f ^ 


1^0 g^i^\a+l) 


in which we also include the case in which both sides have the 
limit infinity. 


* This method of deriving our rule has the advantage that in it no use ^ 
made of the existence of the derivative at the point x ~ a itself: further, it 
includes the case in which <j>{x) is defined for a only, so that the passage 
to the limit a:or ^0 is made from one side only. 
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As examples we consider 

sina; 1 — cosa; 

——? -> 

X z 

a,sa;->0. We have 


tanrg 


log(l-|-s;)' V'(l- 




sina; cosO _ j 
lim-= — — 1; inn - 

1 a:—>0 


iim 


X —^0 aj 

e2® __ 1 


_ sinO 


= liTn 




;,->o iog(l + ®) 1/(1 + 


-2; 


a:® tana; 2a; tana;-p 

lim ----— = lim-- 

g_»o V(1 — a;2) — 1 *->0 —xlV (1 — x^) 


-lim (2 tana; + —V(1 — a^) == 0. 
s ->0 \ cos^x/ 


We further note that other so-called indeterminate forms can also he 

reduced to the case we have considered; for examplej the limit of 1 

staa; x 

as a; 0, being the limit of the diSerence of two expressions which both 
become infinite, is an “indeterminate form” 00 — 00 , By the trans¬ 
formation 

1 1 a; — sina; 


we at once arrive at an expression whose limit as a; -» 0 is determined by 
our rule to be 

,, 1 — oosa; sina; 

hm -;— — hm -= 0. 

a_^o a: cos a; 4- suia; *->0 2 cosa; — x sina; 

Exa^lbs 

Evaluate the limits in Ex, 1-12; 


, a;” —a** 

1 hm 

7 . !im ( 2 _ 

K->>a a; — flj 

E~>i \x^ — 1 ; 

^ X— sina; 

2 nm 

S.limf-i--!' 

*-^0 3^ 

a-^-oxsin^a; 

3 lim ~ 12a;2 + a;* — 24 cosa; 

9. lira a: sin a 
z — ^0 

*->o (sina;)® 

. e® — e~^ 

4. lim- . 

a->o sina; 

10. lim (1 + a;)l/». 
*-^0 

5 lim 

p3ffl _ 1 

11, lim • 

a->0 X 

*->0 log(l -f 2 ;) 

« tanSa; 

6. Iim-. 

.. a; tana; 

12. hm —-:— 


]■ 


a—>Tr /2 tana; 


V(1 — a;-) — 1 


13. Prove that the function y — (a;^)®, y{0) = 1 is continuous at a; = 0. 




CHAPTER VII 
Numerical Methods 

pRELIAIINABY KeMAEKS 

lurone who has to use analysis as an instrument for 
investigating physical or technical phenomena is faced by the 
question whether and how the theory can be adapted to yield 
useful practical methods for actual numerical calculations. Yet 
even from the point of view of the theorist, who desires only 
to recognize the connexions between natural phenomena, not 
to conquer them, these questions are of no trifling interest. 
For a systematic treatment of numerical methods we refer the 
reader to special textbooks on the subject.'^' Here we can only 
discuss some particularly important points which are more or 
less closely connected with the preceding ideas. We wish to 
direct special attention to the fundamental fact that the mean¬ 
ing of an approximate calculation is not precise unless it is 
supplemented by an estimate of the errors occurring, i.e. unless 
it is accompanied by definite knowledge of the degree of 
accuracy attained. 


1. Numerical Integration 

We have seen that even relatively simple functions cannot 
be integrated in terms of elementary functions and that it is 
futile to make this unattainable goal the aim of the integral 
calculus. On the other hand, the definite integral of a continuous 
function does exist, and this fact raises the problem of 
finding methods for calculating it numerically. Here we shall 
discuss the simplest and most ob^dous of these methods with 

* Cf. e.g. WMttaker and Robinson, Tlie Calculus of Observations {Blackie & 
Son, Ltd., 1929). 
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tie aid of geometrical intUition, and we shall then consider the 
estimation of errors. 

Our object is to calculate the integral 1 = J f(x)dx, where 

a is less than b. We imagine the interval of integration divided 
into n equal parts of length h= (b~ a)ln, and we denote the 
points of subdivision by Xq= a, 3^ = a + }i, . , . , x^=b, 
the values of the function at the points of division by /q, 

and similarly the values of the function at the mid¬ 
points of the intervals by fij 2 , • • • 5 Vfe interpret 

our integral as an area and cut up the region under the curve 
into strips of breadth h in the usual manner. VTe must now 
obtain an approximation for each such strip of surface, that is, 
for the integral 



1. The Rectangle Rule- 

The crudest and most obvious method of approximating to 1 
is directly connected with the definition of integi’al; we replace 
tie area of the strip by the rectangle of and obtain 

for the integral I the approximate expression 

I h{fQ -{-/i + . . . 

2. The Trapesoid and Tangent Formulse. 

We obtain a closer approximation vdth no greater trouble if we 
replace the area of the strip not by the above rectangular area, 

but by the trapezoid of area - (/^ +/v+i)^^ shown in fig. 1 . Eor 

tie whole integral this gives the approximate expression 

I A(/i+/ 2+-+/n-l) + ^(/o+Zn) 

(tie trapezoid formula)^ since, when the areas of the trapezoids 
are added, each value of the function except the first and the 
last occurs twice. 


Here and hereafter the symbol ^ means “ is approximately equal to 
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As a rale tas approximation becomes even better if instead 
of choosing the orapezoid nnder the chord AB as an approxi¬ 
mation to the area of i vre choose the trapezoid under the tan¬ 
gent to tne curve an tne point Tvith the abscissa x = x A- 
The area of this trapezoid is simply and the appro^* 

mation for the entire integral is 

I ^ 1/2 t"./3;2 "T • » "/(272-1)/2)? 

which is called the tangent formula. 



3. Simpson’s Eule. 

By means of Simpson’s rule we arrive, with very little more 
trouble, at a nuinericai result which is generally ^much more 
exact. This rule depends on estimating the area of 

the double strip between the abscissae x= and x~x 4- 2A 
= by considering the upper boundary to be no longer a 
straight line but a parabola; to be specific, that parabola which 
pasfe6a tiuLOngh the three points of the curve with abscissa 

2 ^.. ^.-1 = 2 ;, H- Ji, and == a?, + 2h (cf. fig. 2 ). The equation 

of this parabola is 

y =/x + (a: - a:,.) -dhigA 

+ t- (^ - - h) +/, 
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(The student may verify by direct substitution that for the 
three values of x in question this equation gives the proper values 
of y, namely, /„, /,+i, and respectively.) If ^ve integral 
this polynomial of the second degree between the limits x,, and 
X + ‘Ih, we obtain, after a brief calculation, the following es- 
pression for the area under the parabola: 

/7*=24/,+ 2*(/,+,-/J+2(3*-24)(/,„-2/,„+/,) 

— ](/K+V.+l + /.+!i)* 



This represents the required approximation to the area of our 
strip, I, + 

If we now assume that n = 2m, i.e. that n is an even number, 
by the addition of the areas of such strips we obtain Simpson’s 
rule: 

+/3 + + • • •/2r»-l) 

+ ^ (/s ■f/l + • • • +/2m-2) + 2 (/o T/sm)' 
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4. Examples. 


We now appU^ these methods to the calculation of log,2 = 1 If 

■we divide the integral from 1 to 2 into ten equal parts. A will be equal 
and by tne trapezoid formula we obtain 

2:1 = M 

/i = 0-90909 

a;o = 1*2 

/, = 0-83333 

— 1-3 

/g = 0-76923 

2:4 = 1*4 

/j = 0-71429 

2:5 = 1*5 

/s = 0-66667 

rcg = 1*6 

/j = 0-62500 

x^ — 1*7 

/, = 0-58824 

iCg = 1 -S 

/a = 0-55556 

Xa = 1*9 

= 0-52632 


Sum 6-18773 

Xq = 1*0 

1/0 = 0-5 

ajift = 2-0 

if 10 — 0'25 


6-93773 X 

log ,2 0-69377 

This value, as v*as to be expected. 

is too large, since the curve has its 

convex side turned towards the aj-axis. 

By the tangent rule, we have 


^0 H" 2 ^ ~ 

= 0-95238 

-r = 1-15 

/ 3 /' = 0-86967 

-r = 1*25 

f,f^ = 0-80000 

2^3 "T 2 ^ = l-‘35 

= 0-74074 

Xi -r 

= 0-68966 

2^5 -r = 1*55 

fiih = 0-64616 

^6 "T = 1*65 

/j3/2 = 0-60606 

-r ih = 1*75 

fihl = 0-67143 

aJs -f == 1*85 

/„/3 = 0-54054 

Xq-t = 1*95 

/i9A= 0-51282 


6-92836 X xo 


log,2 sy 0-69284 

Owing to the convexity of the curve, this value is too small* 
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for the same set of subdivisions we obtain the most exact result by 
jaemoi Simpson’s rule. We have 

1.1 f1 = 0*90909 ^2 = /2 ” 0*83333 

^ 0-76923 :r4=l-4 L = 0-71429 


== XU 

= 1*5 

f. = 0-66667 

= 1*7 

f = 0-58824 

= i*9 

/g = 0-52632 


Sum 3*45955 X 4 


13-83820 


a:,. = 1-6 /o = 0-62500 
X, = 1-8 fs = 0-55556 


Sum 2-72818 X 2 


5-45636 

13-83820 

*0=1-0 /o=l-0 

*10 = 2-0 Ao = 0-6 


20-79456 X 3^ 


As a matter of fact 


log.2 Rrf 0-69315 


log,2 = 0-693147 . • • 


5. Estimation of the Error. 

It is easy to give an estimate of the error in each of our 
methods of integration if the derivatives of the function f{x) 
are known throughout the interval of integration. We take 
M If- ns the upper bounds of the absolute values of the 
first second . . . derivatives, respectively; that is, we assume 
that throughout the interval (x) j < if,. Then the estimation 
foimulse are as follows; 

For the rectangle rule 

ox <lM,n¥ = ^3h{b-a)}i. 


Eor the tangent rule 
\I^-hUi\<^h^ or 


n-1 


j/=0 


<^{b-a)h\ 
24 ' 


For the trapezoid rule 

I.- 

For Simpson’s rule 

f, 1 f ,^4- r 


h/.+/.«) 

A/.+v.+i+r-+s) 

o 
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Ircm the laso t’cro estioiates there also follow estimates for 
erhre intesral I. V.'e see that Simpson’s rule has an error 
qj : hi’^her order m tne small (quantity h than the other 

ru'es. so that where is 1*0® large it is very ad'.anuageons 
fornmetical calculations. To avoid wearying the reader with the 
det-a^s o! the proofs o£ these estimates, which are fundamentally 
cuite simnle, we snail content ourselves with the proof for 
the tansent formula. For this purpose we expand the function 
fix) in the {v -r l)-th strip by Taylor’s theorem: 


fix) =/„_i- (^ - 2 ;. - + 2 ) ^ ~ 

where | is a certain intermediate value in the strip. If we 
integrate the right-hand side over the interval 
the integral of the middle term is zero. Since 


1 rxA’n/ J 

iL 


as is easily verified, it follows immediately that 


"T 

J 


*/.+» <" 4 ’ 


wMch proves our assertion. 


1. Prom the formula - = 


Examples 
1 1 


!:= r_L 
4 Jq ^ ~T 


dx, calculate tz 


(a) using the trapezoid formula with h = O’l; 

(b) using Simpson’s rule with h = 0*1. 

2. Calculate / e-^"dx numerically to within (cf. p. 496). 

1 

3. Calculate / .— numerically with an error less than 0*1. 

Jq VI + 
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2 . Applications op the Mean Value Theoeem and op 
Taylok’s Theorem. The Calculus op Errors 

1. The “ Calculus of Errors 

We HOW come to quite a diSerent type of numerical calcu¬ 
lations. These are applications of the mean value theorem or 
more generally of Taylor’s theorem with remainder, or finally 
of the infinite Taylor series. As an application which, though 
simple, is quite important in practice we shall consider the cal¬ 
culus of errors. This rests upon the idea—which lies at the root 
of the whole of the differential calculus—that a function J{x) 
which is differentiable a sufficient munber of times can be re¬ 
presented in the neighbourhood of a point by a linear function 
with an error of order less than the first, by a quadratic func¬ 
tion with an error of order less than the second, and so on. Let 
us consider the linear approximation to a function y=f[x). 

If {/-j-Ay f {x^x) — f {xh), by Taylor’s theorem we 
have 

Ay= h,f'{x) -f 

where f = a; 4- dh(0 < d < 1) is an intermediate value, which 
need not be more precisely known. If h= Ax is small 
we obtain as a practical approximation 

Ay ^ hf(x). 

In other words, we replace the difference quotient by the deri¬ 
vative to which it is approximately equal and the increment of 
y by the approximately equal linear expression in A; 

We use this fairly obvious fact for practical purposes in the 
following way. Suppose two physical quantities x and y are 
connected by the relation 2 /=/(x). The question then arises, 
what efect an inaccuracy in the measurement of x has on the 
determination of y. If instead of the true ” value 2 ; we happen 
to use the inaccurate value x h, then the corresponding 
value of y difiers from the true value y=^ f{x) by the amount Ay~ 

/(x). The error is therefore given approximately 
by the above relation. 
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We sEall understand the use of these relations better if we con- 

sider a few examples. 

Ex. I. The tangent galcanometer. In determining cnrrent by a tangent 
galvanometer we use the formula y ~ c tan a, where a is the angle of 
deflection of the magnetio needle, c is the constant of the apparatus 
and y = 1 is the intensity of the current. Then 

g 

doL cos^ a 

and therefore Ay Aa. The percentage error in the measnrement 

1.— C0S“01 

IS given by 

lOOAy lOOcAa 200 . 
y c cos^ a tan a sm 2(x 

From this we see that the accuracy reaches the greatest possible value 
e. to a given error in the measurement of the angle there corresponds 



the least possible error in the determination of the current, when the 
angle a is equal to w/4 or 45°. 

In particular, let us suppose that it is possible to read the tangent gal¬ 
vanometer to within half a degree; then | Aa | in radians < J X 0-0r745..., 

1*745 

and the percentage error will be -. If the reading on the galvano¬ 


meter is 30°, sin2oc 
error is less than 2 X 


= JV3 = I- X 1*73205 .. ., and the percentage 


1*745 

T732’ 


which is about 2 per cent. 


Ex. 2, In a triangle ABC (cf. fig. 3) we suppose that the sides 6 and c 
are measured accurately, while the angle ol — x can only be measured 
with an error ! Aa: | <3. Within what limit of error does the value 
^ = a = V (£- -p — 2bc cos a) vary 7 


We have 


Aa - bosmo: Aa; 
a 


the percentage error is therefore 


100 Aa 
- 

a 


——- sin a Aa. If we take the 
a2 
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special case Tvhere h = 400 metres, c = 500 metres, and a = 60% tlien 
by the cosine formula a — 458*2576 metres, and 

200000 1 - 

^ 458-2o76 ^ 2 

If Aa can be measured to within ten seconds of arc, that is, if 
Aot == 10" = 4848 X 10“^ radians, 
find that at worst 

Aa 1*83 cm.; 

that is, the error is at most about 0*004 per cent. 

Ex. 3. The follomng illustrates a type of application of the above 
methods by which we can often save ourselves considerable trouble in 
physical problems. 

It is known experimentally that if an iron rod has the length at 
temperature 0, then at temperature t its length will be Z= Zo(l -f- at), 
where oc depends only on the material of which the rod is made. If now 
a pendulum clock keeps correct time at temperature how many 
seconds will it lose per day if the temperature rises to 

foT the period of oscillation we have the formula 


<==2. A 


whence 


Hence if the change of length is AZ the corresponding change in the 
period of oscillation is 

. tcAZ 


where Zj = Zo{l -f- od-^) and AZ = odQ{t 2 — ti). This is the time lost per 
oscillation. The time lost per second is AT/T AZ/2Zi; hence in one day 
the clock loses 43200 AZ/Zj seconds. 

Here the application of our methods has saved us a number of multi¬ 
plications and two extractions of the square root. In the longer direct 
process, moreover, we should finally have to subtract T{li) from the almost 
equal value ^(Za), and a very small error in calculation would cause a rela¬ 
tively large percentage error in the result.* 

In this case, and in most cases where the function under consideration 
has several factors or fractional indices, we can reduce the calculation 
even more by taking the logarithms of both sides before difierentiating. 
In the present example we have 


log T == log - 


^ log? + ^ logi; 


by differentiating, we have 


7r=i. 

ll 21 


It is a point of this nature that makes the calculations of applied optics 
so extremely laborious. 
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if we reDla: 


'~T W 

i^reemerLt \7iti1 the preceding result. 


2. Evaluation of 

77 ^ 1 1 i • T 

Gregory's series,- 2==-*-“^3 ‘g’ 7 "^- •••’ 

cbtained in Cnan. M., § I (P- 319) using the series for the inverse 
is not suitable for the calcuiation of tt, on account of 
he'^siowness of its convergence. We may, however, calculate 
77 whh comparative ease by the following artifice. From the 
addition theorem for the tangent, 

tan a + tan ^ 

tan (a ~r p) = - 1 -1- 55 

1 — tanatanp 

if we change to the inverse functions a == arc tant^, ^ = arc tant’, 
we obtain the formula 

, / u-h v\ 

arc tan u 4- arc tan?; = arc tan i -|. 

\1 — uv/ 

If we now choose u and v in such a way that = 1, we 

i — uv 

obtam the value - on the right-hand side, and if u and v are 
4 

small numbers we can easily calculate the left-hand side by 
means of known series. If, for example, we put u= v = 
as Euler did, we obtain 


h = arc tan - 
4 2 


arc tan 

3 


If we further notice that 


A , 

\3^7/ ■ V 2] 


we hav€ 

2 


arc tan ^ = arc tan - -f- arc tan so that 
2 3* 

h = 2 arc tan - -h arc tan 
4 3 7 


Using this formula Yega calculated the number 77 to 140 places. 


‘ Sometimes called Leibnitz’s series. 
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By means of tlie equation (5 + g) ^ - 40 ) = 

fyxtlier obtain ill 

arc tan - = arc tan - + tan - 


or 


1 1 1 
= 2 arc tan - + arc tan - + 2 arc tan 


4 - ^5 ‘ "7 * 8 

This expansion is extremely useful for the^ calculation of 

sbymeansof the series arc tana; = a; —; for 


1 1 


or - we obtain witb but 
5 7 8 


a we substitute for x the value 

few terms a high degree of accuracy, since the terms diminish 
rapidly- We can, however, perform the calculation even more 
conveniently if we base it on the formula 


^ = arctan^-arctan~^ 


: 4 arc tan \ arc tan 

5 JiOV 


obtained by considerations similar to those above. 


3, Calculation of Logarithms. 

For the numerical calculation of logaritnms we transform 
ft. log«ithmio series hog ^ + f + • • ■ (I * I < 1) 

where 0 < a; < 1 by the substitution 

l + x_ 1 _ _ 

2p^-i 

into the series 

logp == ^ log (p — 1 ) + 2 (P + 1 ) + 2p2_ 1 

where 2p2 - 1 > 1, that is, p® >1. If P is an integer and p + 1 
can be resolved into smaller integral factors, this last senes 
expresses the logarithm of p by the logarithms of smaller mte^^ers 
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pins a series ’wncse terms dmimisli verj rapidly and Triiose sura 
can tneretore be calculated accurately enough by use of only 
a few terms. From this series we can therefore calculate 
successively the iogaritlmis of any prime number, and hence 
of any number, piomded we have already calculated the value 
of log 2. 

The accuracy of this determination of logp can be estimated 
more easily bv means of the geometric series than from the 
general formula for the remainder. For the remainder of 
the series, i.e. the sum of all the terms following the term 


we have 




( 2^2 _ 1)2 ( 2 ^ 32 — 1)4 



(w-f 2) (2/-1)« ■ — 1’ 

and this formula immediately gives the required estimate of the 
error. 


Let 113 for esample oalo'olate log, 7, using the first four terms of the 

series. We have 

jp = 7, 2p- — 1 = 97, 


log7 = 2 iog2 m i logs + — + ^ + 

“ ° 2 ° 97 3.97= 


— 0-01030928, 0-00000037, 

97 3.97= 


2 Iog2 1-38629436, t log3 sa 0-54930614; 

2 

hence 

logg7 1*94591015. 

Estimation of the error gives 

p < X m < 

*" 5.97= 97= - 1 36 X 10»’ 

We must, however, note that each of the four numbers which we have added 
is only given to within an error of 5 X lO""®, so that the last place in the 
value of log 7 given above might be wrong by 2. As a matter of fact, 
however, the last place is right also. 
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Examples 

1 . To measure the height of a hill, a tower 100 metres high on top of 
the hill is observed from the plain. The angle of elevation of the base of 
the tower is 42® and the tower itself subtends an angle of 6®. What are 
the Ihnits of error in the determination of the height if the angle 42® is 
subject to an error of 1°? 

2. Calculate log^2 to three decimal places by means of an expansion 

3. Calculate log^b to six decimal places, using the values of iog^2 and 
lo 2 g 3 given in the text. 

4. Calculate tc to five decimal places, using any one of the formulse in 
sub-section 2 (pp. 352-3). 


3. Numerical Solution op Equations 

In conclusion we sLall add some remarks about the numerical 
solution of the equation/(a?) = 0, where f{x) need not necessarily 
be a polynomial.'^’ Every such numerical method is based on 
the plan of starting with some known approximation Xq of one 
of the roots and then improving this approximation. Whence 
this first approximation for the desired root of the equation is 
found, and how good the approximation is, do not particularly 
matter. We may perhaps take a rough guess as a first approxi¬ 
mation, or better, obtain it from the graph of the function 
y=f{x), whose intersection with the x~axis gives the required 
root (of course with an error depending on the scale and the 
accuracy of the drawing). 

1. Newton’s Method. 

The following procedure which comes down to us from New¬ 
ton is based on the fundamental principle of the differential 
calculus—the replacing of a curve by a straight line, the tangent, 
in the immediate neighbourhood of the point of contact. If we 
have an approximate value Xq for a root of the equation/(a;) = 0, 
we consider the point on the graph of the function y=f{x) 
whose co-ordinates are x = Xq, y What we wish to find 

is the intersection of the curve with the a;-axis; as an approxi¬ 
mation to this we find the point where the tangent at the point 

*Here, of course, we are only concerned witb tke determination of real 
roots oif{x) * 0. 
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X — x^, y — / (aro) Uitersects tlie ic-asis. Tlie abscissa a?T of this 
intersection of the tangent ’Rith tbe x-axis -Riil then represent 
a new and, under certain circumstances, a better approximation 
than Xq to the required root of the equation. 

In virtue of the geometrical 


y 


meaning of the derivative, fig. 4 



Fig. 4.—Nevrton’s method of 
approximation 


at once gives 


2^0 — ^ 


/ (2^0)“ 


From tMs we obtain the formula 
for tbe calculation of the new 
approximation x^: 




fi^o) 


If by this procedure we have found an approximation better 
than Xq, then we repeat the process to find X 2 , and so on, and 
if the curve is of the form shown in fig. 3 these approximations 
will approach more and more nearly to the required solution. 



The usefulness of this process depends essentially on the 
nature of the curve y—f{x). In fig. 4 we see that the successive 
estimates converge with greater and greater accuracy to the 
required root. This is due to the fact that the curve has its convex 
side turned towards the a;-axis. But in fig. 5 we see that if we 
choose the original value Xq badly, our construction does not 
lead to the requh'ed root at all. From this we see that in using 
Newton’s method we must examine each individual case to 
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detemine mth what degree of accuracy we have reaiiv solved 
the equation. We shall return to this subject on p. ssg." 

2. The Rule of False Position. 


Newton’s method, in which the tangent to the curve nlav« 
a decisive part, is only the limiting case of an older method 
known as the rule of false position, in which the secant amear^ 
in place of the tangent. Let us 
assume that we know two points 
1 %, ^ 0 ) and in the neigh¬ 

bourhood of the required intersec¬ 
tion with the a;-axis. If we replace 
the curve by the secant joining 
these two points the intersection 
of this secant with the x-axis will 
in certain circumstances be an 
improved approximation to the 
required root of the equation. 



Fig. 6.-The rule of false position 


If the abscissa of this point is denoted by £ we have (ficr. 6) 
the equation ®' ' 


/M Si^x) ’ 


and from this we calculate 


or 


fi=h) —/K) 

t= ^0/(^1) ^0/(^0) + Xnf(Xn) ~ SyifjXg ) 


f=«o — 


__/K)_ 

1/K)—/(a;o)}/(*i—Xo)’ 


This formula, which determines the further approximation | 
from Xq and a^, is called the rule of false position. We can use it 
with advantage if one value of the function is positive and the 
other negative, say as in fig. 6, where % > 0 and < 0. Repe- 
teon of this process will always lead us to the required result 
u at each step we use a positive and a negative value of the 
function, between which the required root must necessarily lie. 
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Tiie above forniiila of Nevi:on results from the rule of fahe 
position as a limiting case if we let x-^ tend to Xq, For the 
denominator of tie second term on the right-hand side of the 
statement of the role of false position tends to /'{xq) as 
tends to Xq. 


3. The Method of Iteration. 

Another means of approximation to the roots of an equation 
f(x) = 0 is the method of iteration. Here we put cf) (x) = f[x) + x 
and write our equation in the form x = ^(x). We then suppose 
that I is the true value of a solution of our equation, and x 
a first approximation. We obtain a second approximation x^ 
bj putting Xj = 6{Xq), a third approximation Xg by putting 
a ?2 = 9(^i)j To investigate the convergence of these approxi¬ 
mations, we apply the mean value theorem; recallmg that 
^ = o(|), we have 

^ == (^ — 
where | lies between | and Xq. This shows that if for 

I ^ x)\ <C I ^ Xq\ 

the derivative j>'{x) is less in absolute value than Jfc < 1, then 
the successive approximations converge, for 

II - I < l-1 ^ - 0-0 |, U — a-3 i < ^ - 2:0 1. .. ., 

U — aJn I < U — a^o 1. 

and the errors therefore tend to zero. The smaller the absolute 
value or the derivative <h'{x) near the more rapid is the con¬ 
vergence. 

If 6\x) > 1 in the neighbourhood of | the approximations 
no longer tend to W'e can then use the inverse function or 
else the ioliowmg device. We choose a first approximation Xq, 
calculate A = /'(xq), and write 

H^) = + X. 

Then the equation f(x) = 0 can be written x= (j> (x), and here 

^'(x) = —"v I3 which has the value 0 at x = Xq and 

hence will usually be less in absolute value than a constant 
h<l if jf^a:[<lf-Xo[. 
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Eetuming to Newton’s metliod, we can now investigate its suit¬ 
ability for application at any given point. The equation/(as) == 0 is 

equivalent to x==<f>{x) = =*= O’ 

ipplyiDg the method of iteration to this last equation, from a 
first approshnation Xq we obtain a second, aq = a:,, ~j7^y ^ 


other words, the same second approximation as Newton’s method 
gives when apphed to the equation f{x) = 0. We thus see that 
the smaller the value of 

^ “ 77 W' 


the more rapidly do the successive approximations converge. 
In words, Newton’s formula converges rapidly for large values 
of f’{xa) and small values of /{x^) and the curvature, as intui¬ 
tion would lead us to suspect. ^ 

We can also obtain an estimate of the accuracy of Newton s 
method, if we recall that, since/(^) = 0, the derivative f (0 = 0- 
Applying Taylor’s theorem, we have 

rd). 


where | lies betw^een ^ and Xq. Thus, if the error of the original 
estimate is small, the method converges much more rapidly than 
the method of iteration applied directly to / (x) — 0. 

For example, if 

, if'{ x)Yf"{x^)+f'{x)f{x)r"(x) - 2f{x){r{x)y^ 

- 

is everywhere less than 10, then a first approximation which is 
in error by less than -001 wiU yield a second approximation 
with an error of less than (-001)2 x 10 ^ 2 = -000005. 


4. Examples. 

As an example we consider the equation 

f(x) = x?—2x — 5 = 0. 

For a„ = 2, we have f{xo) = —1, while for x^ = 2-1 we have fix,) = O-OGl. 
By Newton’s method, 

_ _ _ _ /(%) _ 2-1 - = 2-1 - -005431 = 2-094569. 

f¥:)^ 3(2-lf-2 
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To estimate the error Tce nnd from the expression (a) abo^e that c"(a:l 
is about 1 and eertainir less than 2 near a; = 2. Moreover, the error of 
cur first approximation is certainly less than 1/160, for the secant johhns 
the points 2,y = —1 and ic == 2-1, ?/= j061 cuts the z-asis at a 
distance less than 1/160 from 2*1, and the curve, lying under the 
secant, cuts it even nearer 2-1. So the error '•* of our second approsimation 
is less than 


1 

2 


2 _ 1 
(I60j- 25,600 


< *00004. 


If tills degree of accuracy is not su^cient, we can repeat the process, 
calculating /(a-o) ana fix.,) for = 2*094569, and obtain a third approxi¬ 
mation ajo with an error less than _—< *000000002. 

“ (2D,b00)- 


As a second example, let ns solve the equation j(x) = x logj^a; — 2 == 0. 
We have /;3) = —0 *6 and /(4) = -r0*4, and therefore use a:o = 3*5 as a 
first approximation. Then by using ten-figure logarithmic tables we 
obtain the successive approximations 

Xq = 3*0 
OTj = 3*598 
X 2 = 3*5972849 
jCg = 3*5972850235. 

EXAJMPIiES 

1. Using Newton’s method, find the positive root of + 6a; — 8 = 0 
t-o four decimal places. 

2. Find to four places the root of a;= tana; between tz and 2?:. Prove 
that the result is accurate to four places. 

3. Using Newton’s method, find the value of x for which 



4. Find the roots of the equation x — 2 sinx to two places. 

0 . Determine the positive roots of the equation a;® — a; — 0*2 = 0 
by the method of iteration. 

6 . Determine the least positive root of x^ — Sa:^ + 10a; — 10 = 0 by 
the method of iteration. 

7. Find the roots of x- — 6x -h 20 = 0 to four decimal places. 

*_Aiiother way of estimating the error, without reference to the secant, is 
as foi-ows: n we estimate that the error is less than 1/20, the error of our second 
apprcxirr.atr'u is less than 1/20- = *0025. Hence the root difiers from 2*1 by 
h-ss tnan pJ-i — 2*0945) 4- *0025 = *008. Therefore the error was not merely 
less than 1/20, but less than *008, so that a;^ is in error by less than {*008)® "» 
•000064. 
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Appendix to Chapter VII 

Stibling’s EoBiraLA 


In very many applications, especially in statistics and in tlie 
theory of probability, we find it necessary to have a simple 
approximation to n\ as an elementary function of n. Such an 
expression is given by the following theorem, which bears the 
name of its discoverer Stirling: 


ks, n ' ^ 


n\ 




1 ; 


more esactly. 


< n\ < 



In other words, the expressions n\ and drSei 

only by a small percentage when the value of n is large—as we 
say, the two expressions are asymptotically equal—and at the 
same time the factor 1 + 1/4% gives us an estimate of the degree 
of accuracy of the approximation. 

We are led to this remarkable formula if we attempt to 
evaluate the area under the curve y = logx. By integration 
(p. 220) we find that the exact area under this curve 
between the ordinates x = 1 and x = n, is given by 



= X logx X 


n 

= n logn — % + h 
1 


If, however, we estimate the area by the trapezoid rule, erecting 
ordinates at x = 1, x = 2, . . . , x = % as in fig. 7, we obtain 
r„, an approximate value for the area: 

= log2 + logs -L . . . + log(n — 1) + I logw 
= log%! — ^ log n. 


If we make the reasonable assumption that and are 
of the same order of magnitude, we find at once that %! and 
same order of magnitude, which is essentially 
what is stated in Stirling’s formula. 
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To make tliis aimument precise, we first show that the difierence 
_ .4 _ _ 2’„ is bounded, from which, it will immediately follow 



The diSereHce —a,; is the difierence between the area under 
the curve and the area under the secant in the strip 

Since the curve is concave down¬ 
ward and lies above the secant, 
— cij, is positive, and a^ = 

{a^ — an-i) + (^n-l +• • • + 

(^2 — %) + cti is monotonic in¬ 
creasing. Moreover, the dineience 
X ar.+ 3 L—a/, is clearly less (cf. fig. 
8) than the difference between 
the area under the tangent at 
and the area under the secant; hence we have 

‘ 2 

the inequality 

- Oi < log ^ logife — ^ log(7: + 1 ) 




k k-i-1 

Fig:. 8 
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If we add tliese inequalities for h=l, 2, , n—1, all tKe 

feims ontte right except two will cancel out, and (since cq = 0), 


we 


liave 


3 


log^] 


1\ ,1, 3 

■s;<2‘‘’Sr 


Hence a„ is bounded, and being monotonic increasing it 
tends to a limit a as w -> 00 . Our inequality for Oj+i — a* now 

gives UB 

” 1/1 

a — = S (a„+i—a„) < - log( 1 + _ 

k=^n 2, \ 2n 


Since by definition. — Tn= a^, we now have 


log^i! = 1 — + 



lOgn — Thy 


or, writing 

nl = 

The sequence is monotonic decreasing and tends to the limit 
o = hence 

1 < fii? = iog(i+i/2n) ^ 1 ( 1 + —^ < 1 4- -i. 

a V \ 2^^/ 4n 

Hence we have 

< ^?^! < an”+^e-” ( 1 + — Y 
\ 4^^ / 


It only remains for us to find the actual value of the limit a. 
Here we make use of the formula proved in Chap. IV, § 4 (p. 225): 


/ (n!)222^ 

Vtt = lim . 

«->oo \^n)\ yn 

Replacing nl by a^n^+"e~” and (2^^)! by 
we immediately obtain 


= lim 

7 J —>00 


__ 

a'\/2 


whence a = y'27r. The proof of Stirling’s formula is thus com’ 
pleted. 
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In addition tc its theoretical interest, Stirling’s formula is a 
very useful tool for the numericai eaiculation of nl when n is 
large. Instead of mnltiplyir.g together a large mmiber 
integers, we have merely to calculate Stirling’s espression 
by means of logarithms, which involves far fewer operations 
Thus for n = iO we obtain the value 3598696 for Stiriinff’j 
expression (using seven-figure tables), while the exact value'of 
101 is 3628800. The percentage error is barely | per cent. 
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CHAPTER VIII 


Infinite Series and Other Limiting 
Processes 

Pbeliminasy Remabks 

The geometric series, Taylor’s series, and a number of special 
esamples wliich. we have already met in this book suggest that 
we may well study those limiting processes wliich are called the 
smnmation of infinite series from a rather more general point of 
view. From its nature any limiting value 

S = lim Sr. 

n~> CO 

can be written as an infinite series; for if n takes the values 
1, 2, 3, , we need only put a^= — for ?^ > 1 and 

= Si to obtain 

~ + ^2 +■ • • • + 

and the value S thus appears as the limit of the sum of 7 i 
terms as n increases. We express this fact by saying that S is 
the sum of the infinite series ” 

+ % "f* • • • 

Thus an infinite series is simply a way of representing a 
limit where each successive approximation is found from the 
preceding by adding one more term. The expression of a number 
as a decimal is in principle merely the representation of a number 
a in the form of an infinite series a = % + ag + + . . . , 

where, if 0 ^ a ^ 1, the term is put equal to a„ X and 
a„ is a whole number between 0 and 9 inclusive. Since every 
limiting value can be written in the form of an infinite series, it 
may seem that a special study of series is superfluous. But in 
many cases it happens that limiting values occur naturally m 

363 
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the form of infinite series, -ffMcli often exhibit particularly simple 
laws of formation. Of course it is not true that every series has 
an easily recognizable law of formation. For example, the number 
TT can ceitai^y be represented as a decimal, yet we know no 
sWe law enabling ns to state the value of an arbitrary digit, 
sav the 7000th, of this decimal. If, however, we set aside the 
representation of w by a decimal and consider Gregory’s series 
instead, we have an expression with a perfectly clear general 
law of formation. 

Analogous to infinite series, in which the approximations to 
the limit* are found by repeated addition of new terms, are 
infinite products, in which the approximations to the limit 
arise from repeated multiplication by new factors. We shall 
not go deeply into the theory of infinite products, however; the 
prindpal subject of this chapter and of the following chapter 
will be infinite series. 

1. The Concepts of Convergence and Divergence 
1. The Fundamental Ideas. 

We consider an infinite series whose '' general term ’’ we 
denote by a„; the series is then of the form 

00 

The symbol on the right with the summation sign is merely an 
abbreviated way of writing the expression on the left. 

If as n increases the n-th partial sum 

n 

‘ • "i" ~ 

approaches a limit 

> = lim Sn 

7l->CO 

we say that the series is convergent, otherwise we say that it is 
divergent. In the first case we call S the sum of the series. 

We have already met with many examples of convergent 

* !For formal reasons we include the possibility that certain of the nnmbers 
On may be zero. If all the ffl„’s from a number N onward (i.e. when n>N) vamsh, 
we speak of a Urminating series. 
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series- for instance, the geometric series 1 + q +, 
which converges to the sum 1/(1 — q) when j 21 < 1, Gregory’s 
=eries, the series for log 2, the series for e, and others. In the 
lan^mage of infinite series, Cauchy’s convergence test (cf. Chap. I, 
r 6° p. 40) is expressed as follows: 

' ’a necessary and sufficient condition for the convergence of a 
series is that the number 

1 Sfi. — ! = 1 ®«+l + I 

becmes arbitrarily small if m and n are chosen sufficiently large 
(m > n). In other words: A series converts if, and only if, the 
following condition is fulfilled: if a positive number e is given, 
no maUer how small, it is possible to choose an index N = N(€), 
which in general increases beyond all hounds as e 0, in such a 
way that the above expression 1 — s„ ] is less than e, provided 

only to na > N and n > N. 

We can make tke meaning of the convergence test clearer by consider¬ 
ing the geometric series where g = §• If we choose s = 3 * 5 , we need only 
takeW=4. For 

i 1 • • • d” 2^1—1 

1 ri-t-lo- I M- ^ 

2«-i \.2 2^ 2 ”'-”/ 2"-’' 


and 


< — if » > 4. 
2"-i 10 


If we choose s equal to j^o> ^ sufficient to take 7 as the corresponding 
ralue of N, as may easily he verified. 


Obviously it is a necessary condition for the convergence of a 
series that 


lim a„ = 0. 

Jl— 


Otherwise tlie convergence criterion certainly cannot be fulfilled. 
But this necessary condition is by no means sufficient for con¬ 
vergence; on the contrary, it is easy to find infinite series whose 
general term a„ approaches 0 as increases, but whose sum does 
not exist, as the partial sum increases without limit as n 
increases. 
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An exaini3ie of this is the senes 

1 A- J__^ + 
- ■ V2 ' V3 ‘ 


s —7— “1“ * • ' 

\n 


the general term of -iicli is We immediately see thas 


> 


■ • “f~ -7-77- y 

V n V 52- 


The 52-th "partial snrii increases be\"ond all bounds as % increases, and 
thereiore tne senes diverges. 

The same is true for the classic example of the Jiarmoiiic series 
' 2 ^ 3 4 


Here a,,n, ^ + ’ ' ’ + h “ F 

7 i and lii = 2n can be taken as large as we please, the series diverges, 
for Canoliv’s test is not fnl&iled; in fact, the n-Xh partial sum obvioush 
tendsto infinity, since all the terms are positive. On the other hand, the 
series formed from the same numbers with alternating signs. 


I'S 4'6 5j 


converges (cf. Chap. TI, p. 817), and has the sum log2. 


It is bv no means trae that in evert^ divergent series s„ tends 
to -r« or — =2 . Tims, in tiie case of the series 


we see that the partial sum s„ has the values 1 and 0 alternately, 
and on account of this oscillation backwards and forwards 
Sippros-'Ciics ci dGiUjiiiG liinii} nor incros-SGS nni G -Grics-uy 
beyoad all bounds. 

* With regard to the convergence and divergence of an infimte 
series the following fact whieh, though self-evident, is very im¬ 
portant, should be noted. The convergence or divergence of a series 
is not changed hy inserting a finite number of terms or by removing 
a fi-rdte nmnher of terms. So far as convergence or divergence^ 
concerned, it does not matter in the least whether we begin the 
series at the term a^, or a^, or Og, or any other term chosen 
arbitrarily. 
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2 Alssoiute CoBYergenee and Conditional Oonvergenoe. . 

The series ^ 2 3 4 * * * <ii^^6rges; but if we change 

the sign of every second term the resulting series converges. On 

the other hand, the geometric series I — q+ — f -_ ^ 

converges and has the sum 1/(1 + q), provided that 0 ^ g < 1; 
and on making all the signs plus we obtain the series 

I + q +f +q^ + * ^ . 

which is also convergent, having the sum 1/(1 — q). 

Here there appears a distinction v/hich we must esamine a 
little more closely. With a series whose terms are all positive there 
are only two possible cases; either it converges or the partial 
sum increases beyond all bounds as n increases. Eor the partial 
sums, being a monotonic increasing sequence, must converge if 
they remain bounded. Convergence occurs if the terms approach 
zero rapidly enough as n increases; on the other hand, diver¬ 
gence occurs if the terms do not approach zero at all or if they 
approach zero too slowly. In series where some terms are 
positive and some negative, hovrever, the changes of sign may 
bring about convergence, since a too great increase in the partial 
sums, due to the positive terms, is compensated by the nega¬ 
tive terms, so that the final result is that a definite limit is 
approached. 

CO 

In order to grasp this fact the better, with a series S a.^ having 

1 

positive and negative terms we compare the series which has 
the same terms all with positive signs, that is, 

[ % [ -f- 1 ag I + . . o = S I cjJ. 

v==l 

If this series converges, then for sufficiently large values of n 
and m > n, the expression 

! 1 + 1 i + • • « + 1 ! 

will certainly be as small as we please; on account of the relation 

1 + • • • + 1 ^ 1 1 + • • • + 1 1 
(e7&8) 


13 
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the expression on the left is also arbitrarily small, and so the 

orieinal series S a,, converges. In this case the original series h 

said to be ab^dely convergent. Its convergence is due to the 
numerical smallness of its terms and does not depend on the 

ciianse of tlie signs. 

If on tlie ctier hand, the series with all the terms taken 
poshively divera-es and the original series still converges we say 
that the" oriainal series is conditionally convergent. Conditional 
convergence ^results from the terms of opposite signs compen¬ 
sating one anotiier. 

For conditional convergence Leibnitz's convergence test is 
frequently useful: 

1/ the terms of a series are of alternating sign and in addition 
their absolute values | | tend monotonically to 0 {so that 

CO 

1 i < I av,!), the series E converges. (Example: Gregory’s 
series (p. 352 )). 

In the proof we assiime that > 0 , which does not essentially 
limit the generality ox the argument, and write our series in the 
form 

&! — ^2 “i” ^3-^ * 5 

where all the terms are new positive, tends to 0, and the 
condition satisfied. If we bracket the terms 

together in the two ways 

^3) (54 65) ... 

and (&i — bf) + (63 — of) + {b^—bf) + . . o 

we see at once thp«t the two following relations are satisfied 
by the partial sums: 

So ... Sorn-rl » 

Si> S^\ Sq ... ^2m 

On the other hand, ^2- -< ^ ^1 ^‘2n+i ^211 h> The 

odd partial sums S3, . . . therefore form a monotonic decreasing 
sequence, which in no case falls below the A^'alue So; hence this 
seq^uence possesses a iimit L (p. 61 ). The even partial sums 
52, S4, . . . likewise form a monotonic increasing sequence 
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terms in no case exceed tlie fixed number s^, and therefore this 
sequence must have a limiting value L'. Since the numbers Son 
and Sjn+i another only by the number 

wHch'approaches 0 as n increases, the limiting values L and L' 
o're equal to one another. That is, the even and the odd partial 
sums approach the same limit, which we now denote by S (cf. 
fio 1). This, however, implies that our series is convergent, as 
asserted; its sum is 5. 

In conclusion, we make another general remark about the 
fundamental difference between absolute convergence and con- 

00 

ditional convergence. We consider a convergent series Ea,,. 

j/=l 

We denote the positive terms of the series by Pz, ■ ■ ■ ^ 

and the negative terms by —g-i, —q.,, —q^, .... If we form the 

n 

K-th partial sum s„ = S of the given series, a certain number, 
say n', of positive terms and a certain number, say n", of nega- 



Fig. I. —Convergence of an alternating series 


tiv6 tGrnis must appear, wiiere -1- — fi. Further, if the 

aumher of positive terms as well as the number of negative terms 
in the series is infinite, then the two numbers n' and n" will 
increase beyond all bounds as n does. We see immediately that 

the partial sum s„ is simply equal to the partial sum S p, of the 

positive terms of the series plus the partial sum —'Lq^oi the 

negative terms. If the given series converges absolutely, then 

00 

the series of positive terms 2 and the series of absolute values 

1^=1 

of the negative terms 2 certainly both converge. For as 7n 

V = 1 

m m 

increases the partial sums S and 2 are monotonic non- 

V~1 V=1 

00 

decreasing sequences with the upper bound 2 | |. 

V— 1 

The sum of an absolutely convergent series is then simply equal 
to the sum of the series consisting of the positive terms only plus the 
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of file series consisting of the negative terms only, or, in other 
to itic- (liTjerence of the two series wizn'positive terTiis, 

For S ^2., = S 2 '- "" 2 :'** increases n' and n'' must also 

increase beyond all bounds, and the limit of the left-hand side 
must tliereiore be equal to the difference of the two sums on 
the riuht. If the series contains only a finite number of terms of 
one parricular sign the facts are correspondingly simplified. If, 
on the other hanci, tiie senes does not converge ahsomtely, but 

00 OO 

does converge conditionally, tlieii the series S and S q.^ must 

both be divergent. For if both were convergent the series would 
converse absolutely, contrary to our hypothesis. If only one 

diverged, sav S and the other converged, then separation into 


positive and negative parts, = S — S shows that the 

71 

series could not converge; for as n increases n' and S p,^ would 

t'=i 

71 

increase beyond all bounds, wMle the term S would approach 

v = l 

a definite limit, so that the partial sum would increase beyond 
all bounds. 

We see, therefore, that a conditionally convergent series cannot 
he thought of as the dijference of two convergent series, the one con¬ 
sisting of its positive terms and the other consisting of the absolute 
values of its negative terms. 

Closelv connected with this fact there is another difference 
between absolutely and conditionally convergent series which 
we shall now briefiy mention. 


3. Eearrangement of Terms. 

It is a property of finite sums that we can change the order 
of the terms or, as we say, rearrange the terms at will without 
changing the value of the sum. The question arises, what is the 
exact meaning of a change of the order of terms in an infinite 
series, and does such a rearrangement leave the value of the sum 
unchanged? TiTiile in the case of finite sums there is no difficulty, 
for example, in adding the terms in reverse order, in the case of 
infinite series such a possibility does not exist; there is no last 
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jjerra with, which to begin. Now a change of order in an infinite 
series can only mean this: we say that a series + ag -f- ag + ... 
is transformed byiearrangement into a series h + ^ _ 

provided that every term of the first series occurs exactly 
once in the second and conversely. For example, the amount by 
wMch an is displaced may increase beyond all bounds as n does; 
the only point is that it must appear soitic'wJietc in the new series. 
If some of the terms are moved to later positions in the series, 
other terms must, of course, be moved to earlier positions. For 
example, the series 

1+ q. + t + + ^ + f + ^ + t ^ . 


is a rearrangement of the geometric series 1 ^ m ^ ^ ^ 

With regard to change of order there is a fundamental dis¬ 
tinction between absolutely convergent series and conditionally 
convergent series. 

In absolutely convergent series rearrangement of the terms does 
not affect the convergence, and the value of the sum of the series is 
unchanged, exactly as in ike case of finite sums. 

In conditionally convergent series, on the oilier hand, the value 
of the sum of ike series can be changed at will by suitable rearra^ige- 
merit of the series, and the series can even be made to diverge if 
desired. 

The first of these facts, referring to absolutely convergent 
series, is easily established. Let us assume to begin with that our 
series has positive terms only, and let us consider the '/i-th partial 

n 

sum = S a^. All the terms of this partial sum occur in the 

V=1 

m 

m-th partial sum of the rearranged series, provided 

j/=i 

only that m is chosen large enough. Hence ^ On the 
other hand, we can determine an index so large that the 

partial sum = S of the first series contains all the terms 

V=1L 

bi, b^,, h^. It then follows that 1^. ^ ^ A, where A is 

the sum of the first series. Thus for all sufficiently large values 
of m we have ^ ^ A‘, and since can be made to differ 

from A by an arbitrarily small amount, it follows that the 
rearranged series also converges; and in fact to the same limit 
A as the original series. 
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If tie absolutely convergent series lias botk positive and 
ne^at^ve terms, vre inav regard lu as une diSercnce of uwo senes 
eacli of viiicli iias positive terms only. Since in tlie rearrange- 
ment of the criminal series each of these two series merely under¬ 
goes rearransement and therefore converges to the same value 
as before, the same is true of the original series when rearranged. 
For by the case just considered the new series is absolutely 
eon\'eraent and is therefore the diSerence of the two rearranged 
series of positive terms. 


To the beaiinier the fact i^ast proved may seem a triviality. That it 
realle dees require proof, and that in this proof the absolute convergence is 
ess»^ntial, can he shown by an example of the opposite behaviour of con¬ 
ditionally convergent series. We take the familiar series 


^ 2^3 4‘5 6'7 8 


• = log 2, 


under it write the 


of 


multiplication by the factor 


2’ 


1 

2 


and add, comhiring 


^ mi 

4 ‘ 6 



vertical columns.* We thus obtair 


i-Li-.imimi-.imi 
" ■ 3 2 ' 5 ‘ 7 4*9 


- — i 

li 6 



This last series can obviously be obtained by rearranging the original 
series, and vet the value of the sum of the series has been multiplied by 
the factor 3/2. It is easy to imagine the effect that the discovery of this 
apparent paradox must have had on the mathematicians of the eighteenth 
centuijs who were accustomed to operate with infinite series without 
regard to their convergence. 


Vde shall give the proof of the theorem stated above concem- 
inu the change in the sum of a conditionally convergent series 
Wiiich arises from change of order of the terms, although we shall 
have no occasion to make use of the result. Let Pi, 
positive terms and — g.? — ?25 • • • negative terms of the 
series. Since the absolute value j <2„ ] tends to 0 as n increases, 
the numbers and must also tend to 0 as n increases. As 


For the addition of series see ISTo. 4, p. 376. 
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we have already seen, moreover, the sum* Sp,, must diverge, 
and the same is true of Sg.,- 

Ifow we can easily find a rearrangement of the original series 
which has an arbitrary number a as limit. Suppose, to be specific, 
that ffl is positive. We then add together the first positive 

72l ^ 

terms, just enough to secure that the sum is greater than a. 

Since the sum increases with 7h beyond all bounds, it is 

always possible by using enough terms to make the partial 
sTim greater than a. The sum will then differ from the exact 
value a by at most. We now add just enough negative terms 

j«i ' n, mi ^ 

—Sjj, to ensure that the sum is less than a; this 

is also possible, as follows from the divergence of the series 'Lq^. 
The difference between this sum and a is now at most. We 

no 

now add just enough other positive terms S to make the 

«i-f 1 

partial sum again greater than a, as is again possible, since the 
series of positive terms diverges. The difference between the 
partial sum and a is now p^^^ at most. We again add just 

7/22 

enough negative terms — S beginning next after the last 

mi H-1 

one previously used, to make the sum once more less than a, 
and continue in the same vfay. The values of the sums thus 
obtained will oscillate about the number a, and when the process 
is carried far enough the oscillation will only take place between 
arbitrarily narrow bounds; for since the terms p„ and q^. them¬ 
selves tend to 0 when v is sufficiently large, the length of the 
interval in which the oscillation takes place will also tend to 0. 
The theorem is thus proved. 

In the same way we can rearrange the series in such a way 
as to make it diverge; we have only to choose such large 
numbers of the positive terms as compared with the negative 
that compensation no longer takes place. 

CO . 

* This abbreviated notation for S and analogous expressions for 

r==l 

othei series, wiU often be used in future. 
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4o Oj-eratiCBS vvitli 

1 “ is clear tiiat t-rro convergent infinite series + ^2 i~ • • • == S 
and &i -r Do . . • = ^ be added term hy term, that is. 
that the series formed from the terms c^ — a^-jr converges 
and lias tie value S^T for its sum.* For 

; Cj, = S ttj, + S 6^ —^ S + T. 

It is also clear tiat if we multiply each term of a convergent 
infinite series bv the same factor the series remains convergent, 
its sum being multiplied by the same factor. 

In the cases just mentioned it is iminateriai whether the 
conTersence is absolute or conditional. On the other hand, 
further studv, which is not necessary for us here, shows that 
if two infinite series are multiplied together by the method 
used in multiplying finite sums together, the product series 
vill not usually converge or have the product of the two sums 
for its sum unless at least one of the two series is absolutely 
convergent (cf. appendix, p. 415 ). 


ExA-MPL'ES 


1. Prove that S 


2. Prove that 


, v(v-f 1) 1.2 2.3 3.4 

1 1 


+ . . . = L 


v(v-f l)(v-f 2) 4 

3 . Prove that S (-I)'" , Ui-T ^ 9 \ ’ 
(v + 1; (v + 2) 


1 . 


4. lor ’vbat values of a does the series 1— 
converge? 

5. “'" Prove that if S a,, converges, and = iz-i -f <^2 "t • • • "f 
the sequence 

“b ^2 “t* • • • “T" 


also converges, and has S d,, as its limit. 


6. Is the series S ( — ^^ convergent? 

\2ri -f- 1 2n / 

1, Is the series S ( —1)’'—-— convergent? 

i'=l V + 1 

This theorem is really nothing more than another statement of the fact 
(cf. Chap. I, § 6, p. 41) that the limit of the sum of two terms is the sum of 
their limits. 
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2. Tests eor Convergence and Divergence 

We have already met with a test of a general nature for the 
convergence of series, which applies to series with terms of alter¬ 
nating signs and decreasing absolute value and which asserts 
that such series are at least conditionally convergent. In the 
following pages v/e shall only consider criteria referring to absolute 
convergence. 


1. The Comparison Test. 

AH such considerations of convergence depend on the com¬ 
parison of the series in question with a second series; this second 
series is chosen in such a way that its convergence can readily 
be tested. The general comparison test may be stated as follows: 

CO 

If the numbers b^, bgj.«. are all positive and the series S 
converges, and if 

CO 

for all values of n, then the series S is absolutely convergent 

n—l 

If we apply Cauchy’s test the proof becomes almost trivial 
For if m ^ n, we have 


1 + . ., + I ^ 1 4- . . . + ! I ^ + . .. + 


Siace the series 2 converges, the right-hand side is arbitrarily 

n==l 

small, provided that n and m are sumciently large. It follows 
that for such values of n and m the left-hand side is also arbi¬ 
trarily small, so that by Cauchy’s test the given series converges. 
The convergence is absolute, since cur argument apphes 
equally well to the convergence of the series of absolute values 

j ^« {• 

The analogous proof for the following fact can be left to the 
reader. If 


1 1 ^ > 0 , 


00 00 ^ ^ 

and the series 2 b^^ diverges, then the series 2 is ceHainly not 

n==l n=l 

absolutely convergent, 

(35 798) 
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2. CompaEison with tae Geometric Series. 

Tn arjplications of tie test tie comparison series most 
fc-eouentfv'used is tie geometric series. We at once obtain the 

foUouing theorem: 

The series N is absolutely convergent if from a certain term 

j :=1 

oiiicard a relation of the form 

\an\<cT (I) 

hcMs. where c is a positive number independent of n and q is any 
fixed positive number less than 1. 

This test is nsnaiiy expressed in one of tie follorring weaker 

forms: tie series I a„ converges absolutely, if from a certain 

71 — 1 . 

teim on'vvard a, relation of tiie form 

<q (Ila) 

holds, where q is again a positive number less tian 1 and inde¬ 
pendent of n, or:" if from a certain term onward a relation 
of the form 

(IB) 

holds, where j is a positive number less tian 1. In particular, 
tie conditions of these tests are satisfied if a relation of the 
form 


lim 

1 ^ 

= ^:<1 

(ina) 

»—>30 

1 On 



lim 


7 \ = 7 c<i 

(III6) 


is true. These statements are easily established in the following 
way. 

Let us sunpose that tie criterion Her, tie ratio test, is satisued 
from tie sir^ «o onward, tiat is, wien n > For brevity 
we put == o-r. that 

16il<2i^oi. \h\<i\h\<f\h\> i^si <2i^2i<2®l&ol. 

and so on; hence 


\K\<r\bol 
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^rhicli estaHislies our statement. For the criterion IB, the 
root test, we at once have | | < q'\ and our statement follows 

immediately. 

Finally, in order to prove criterion III, we consider an arbi- 
{jarv number q such that k <iq <1. Then from a certain rtg 

onward, that is, when n > it is certain that < ? or 

as ^ certain term 

onwards tte values of or of V | [ differ from h by less 

than {q—lc)> The statement is then established by a reference 
to the results already proved. 

We stress the point that the four tests derived from the 
original criterion | ] < cq^ are not equivalent to one another 

or to the original, that is, that they cannot be derived from 
one another in both directions. We shall soon see from examples 
that if a series satisfies one of the conditions, it need not by any 
means satisfy all the others.'^ 

For completeness it may be poir-ted out that a series cer¬ 
tainly diverges if from a certain term onward 

I a„ I > c 

for a properly chosen positive number c, or if from a certain term 


onward 






V| a„l 

>1, 

or if 

lim 

II 

o 

liinvq^ = 


72— > 00 dji 


72—>00 


where ^ is a number greater than 1. For, as we immediately 
recognize, in such a series the terms cannot tend to zero as n 
increases; the series must therefore diverge. (In these circum¬ 
stances the series cannot even be conditionally convergent.) 

Our tests furnish sufficient conditions for the absolute con¬ 
vergence of a series; that is, when they are satisfied we can con¬ 
clude that the series converges absolutely. They are definitely 
not necessary conditions, however; that is, absolutely convergent 
series can be found which do not satisfy the conditions. 

* More exactly: if Ilia is fulfilled, then Ila is fulfiUed;^ if 1116, then Ho; 
if Ilia, then III6; if TIa, then II6; and if any of the four is satisfied, then so 
is I. None of these statements can be reversed. 



380 


INFINITE SERIES 

For example, tue ioiowiedge that 


[Chap 


i or lim j j = 1 


does not entitle ns to maire any st/auemeiit about tlie convergence 
of the series. Such a series may converge or diverge. For 


esanipie. tiie senes 


® 1 
^ X 

.in 


for wMch lim \^\aj = 1 and lim | ^ I = 1, is divergent, 


as ve sav on p. 368. On the other hand, we shall soon see that 

cc 1 _ 

the series S wMch satisfies the same relations, is con- 

= 1 n- 

vergent. 

As an example of the application of onr tests we first consider the 
series 

q -|- 2g^ -4“ 4“ • • • "h . o 

For this series 

iim -v/j a„| = i si • hm V^=\i\, 


lim 




litYi 


n-^1 


= |g| 


That the series converges if j 5 j < I follows from the ratio test and from 
the root test also, even in the weaker form III. 

If, on the other hand, we consider the series 

I -f- 2^ 4- g- + + . . . -h g-” + 4- - -. , 

we can no longer prove convergence by the ratio test when J ^ | S' | <1; 
for then :2|g|^l. But the root test immediately gives us 

lim '\7Ta^ = \q\, and shows that the series converges provided 

71 - 

that I g ] <1, which, of course, we could also have observed directly. 


3. Oomparison with an Integral.^ 


We now proceed to a discussion of convergence which is independent 
of the preceding. We shah carry it out for the particularly simple and 
important case of the series 


* 1 11 
ntiyi- ^ 2^ 3<^ 


* In this connexion see also the appendix to Chap. VIX (p. 361). 
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where the general term is cl being a positive number. In 

Her to investigate the convergence or divergence of this series, we 
°onsider the graph of the function y ^ Ijx^ and mark off on the a;-asis 
^ the integral abscissae x~l, x~% . . . . We first 

construct the rectangle of height 1 ln°- over the interval 
^ \ ^ X of the a:-axis (n >1), and compare it 

with the area of the region bounded by the same 
interval of the a:-axis, the ordinates at the ends, and 
the curve y = \ (this region is shown shaded in 
fig. 2). Secondly, we construct the rectangle of height 
ij'nP' lying above the interval '/z ^ rc ^ -j- 1> and 

similarly compare it with the area of the region Ijdng 
above the same interval and belov/ the curve (this 
region is cross-hatched in fig. 2). In the first case the 
area under the curve is ob- 
viouslj^ greater than the 
area of the rectangle; in the 
second case it is less than 
the area of the rectangle. In 
other words, 

^dx 1 r" dx 

— < — < / —. 
'nP' Jr-\ ^ 



Fig. z.—Comparison of a series with an integral 


C 


as we may also prove directly from the integral itseff (cf. Chap. II, § 7, p. 129). 
Writing down this inequality forn = 2, = 3, . . . , = m and summing, 

J 71 

we obtain the following estimate *•' for the m-th partial sum s^— S —: 

, , r^dx ^ . r'^dx 

1+ / - < «^ < 1 + / 

J 2 ^ A 

r”* 1 

New as m increases the integral / —dx tends to a finite limit or increases 

Ji xP 

without limit according as a > 1 or a ^ 1. Consequently the monotonic 
sequence of numbers is bounded or increases beyond aU bounds accord¬ 
ing as oc > 1 or a ^ 1, and we thus have the follo^ving theorem: 


* From this relation for a = 1 it follows at once that the sequence of 

numbers (7n=l-5" - + - + ... + - - log is bounded below. Since from the 
2 3 

I /*n+l , 7 ^ 

inequality —— < / — = log(?i -f 1) - logn we see that the sequence 

72 / + 1 X 

is monotonic decreasing, it must approach a limit 

lim (7„ = Hm (1 + 5 + I + ... + 1 - log«) ■ O. 

The number G, whose value is *5772...» is called Euler s constard. In 
contrast to the other important special numbers of analysis, such as e, 

no other expression with a simple law of formation has been found for Euler s 
constant. 
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The series 


is coii'ceToeiii — cLTt^d, of course, aosolutdy convergent if, and only if, cc > 1. 

The diversence of the harmonic series, which we previously pro-ved 
in a difierenr^way, is an immediate consequence of this. In particular, 
'ss c see that the series 

^ j- i • i • 

12 ' 22 32 ‘ ’ 


CO 2 

The series H whose convergence we have just studied, frequently 

serve as comnarison series m investigations of convergence. For example, 

c,, 

we see at once that for a > 1 the series S — converges absolutely if the 

v—X 

absolute values | | of the coeincients remain less than a fixed bound 

iadenendent of v. 


Examples 

Find whether the series in Sx. 1^6 are convergent or not: 

I 2 —4.=^ S a fixed. 

,._1 1 -f v2 r = 2 (logv)' 


sc vf 

9 2“ 
■■ .=1 v'" 


■'2 (logv)>°g‘'' 


6- S 

1^ = 1 ^ 


= 1 Vv(v "f i) = 1 ^ 

Estimate the error after n terms of the series in Ex, 7-10: 

00 /_IV-'T-l i 

.-r V ^ _ Q V. db 


9. S 


10, S 


11. Prove that S sin^ [4 + ^] 


converges. 


12. Does S ' (that is, 1 + 2 S e^^') converge? 

J.=:—ao v=l 

°° 1 

13. * Prove that S - converges when a > 1 and diverges when 

,-2 v(logv)“ 



v^iin 
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14 * Prove that ^ ^ log v (log log v)- « > 5 and diverges 

\ 7 i 1 en a ^ 1 * 

15 Prove tliat if ^ 0 (i — 1, 2, 3,«..) and S converges, then 

:0 

S Ui^ also converges. 

i=i 

CO 00 CO 

16 Show that if S ^nd S 5;/ both converge, then H a.hr. also 

k=i A*=i ^ 

converges. 

17. Prove that 

I 2,1,1 2,1, , I 

^ + 2"3 + 4+6“6+7 + -"'^3irrT 

‘^3»i + 2 37J+S"^ 

18. * Prove that if is an arbitrary integer greater than I 

00 ^ n 

2-1:- = logti, 
v=l V 

where is defined as follows: 

1 if 71 is not a factor of v, 


_ I 1 if a i 
~ l-(»- 


i) if 71 is a factor of v. 


3. Sequeistoes and Series of Functions 
1. General Remarks. 

The terms of the infinite series hitherto considered have been 
constants; hence these series (when convergent) always repre¬ 
sented definite numbers. But both in theory and in applications 
the series of outstanding importance are those in which the terms 
are functions of a variable, so that the sum of the series is also 
a function of the variable, as in the case of Tajdor series. 

We shall therefore consider a series 

9ii^) + + 9s{^) + • • ■. 

in ■wMcli all tL.e functions 5 '„(a:) are functions defined in an interval 
The ^^-th partial sum of this series, 

^i(^) "h S^2(^) "b • • • d” 9nip\ 

we denote by/„(ir). Then the sum/(cc) of oux series, where it 
exists, is simply the limit lim/,^(cc). 
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gard the sum of an infinite series offunc- 
: sequence of functions ffix), fi(x), ... ^ 
• • • " C'onverselv, for any such sequence of functions 
ffx). fi(x), ... we can form an equivalent series by putting 
gfix)=yfz) and = U{x) — fn-xi^) for ?i>l. MTien it 
is convenient, merefore, we can pass from the consideration of 
series to that of sequences and conversely. 


2. T.TTTi-fin g Processes with Functions and Curves. 

"R’e shall now state exactly what we mean by saying that a 
fcnctioii/(^) is the limit of a sequence/^(a;), fi{x), ..., fjfi ),... 
in an interval a^x^b. The definition is as follows: the 
sequence ffx), ffx), . . ■ converges in that interval to the limit 
function fix), if at each point x of the interval the values /„(x) 
com'erge in the usual sense to the value/(a:). In this case we 
cpsil Tsi^ite liEn/„(5:) =f{x). According to Cauchy’s test (cf p. 40) 

fl —X 

we can express the convergence of tlie sequence without 
necessarily knowing or stating the limit function f{x). For 
oui sequence of functions will converge to a limit function if, 
and only if, at each point x in our interval and for every posi¬ 
tive number e the quantity \fn{^) --fmip) ! is less than e, pro¬ 
vided that the numbers n and m are chosen large enough, that 
is, larger than a certain number N ^ N This number 
usually depends on e and x and increases beyond all bounds as e 
tends to zero. 

We have frequently met with cases of limits of sequences of 
functions. We mention only the definition of the power a;^ for 
irrational values of a by the equation 

x"'" = lima;^«, 

n~7>- CO 

where /i, v'o, . . . , r,,, ... is a sequence of rational numbers 
tending to a; or the equation 

e^ = lim (l+ -V, 

72—>x\ 7%/ 

where the functions/„(cc) on the right are polynomials of degree n. 

The graphical representation of functions by means of curves 
suggests that we can also speak of limits of sequences of curves, 
saying, for example, that the graphs of the above limit functions 
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r?- and 6® are to be regarded as tbe limit curves of tiie graphs of 

1 + - I respectively. There is, however, 

a fine distinction between passages to the limit with functions 
and with curves. Until the middle of the nineteenth century 
this distinction was not sufficiently observed; only by having 
a clear idea of it can we avoid apparent paradoxes. We ahap 
illustrate this point by an example. 

For tMs purpose we consider the 
functions 

/n(^) “ = 1, 2, . . .) 

in the interval 0 ^ rr ^ 1. All these 
functions are continuous, and the 
limi t function lim f^{^} == /{^) oxists. 

n —>-00 

But this limit function is not con¬ 
tinuous. On the contrary, since 
for all values of n the value of the 
function/„(!) = 1, the limit 

/(i) = 1; 

while, on the other hand, for 0 ^ iu < I, the limit f{x) = lim f^(x) = 0, 

n —^ ea 

as we saw in Chap. I, § 5 (p, 33). The function f(x) is therefore a discon¬ 
tinuous function which at a; = 1 has the value 1 and for all other values 
of a; in the interval has the value 0. 

This discontinuity becomes mtelligible if we consider the graphs 
of the functions y ~ These (cf. fig. 16, p. 33) are continuous curves, 

all of which pass through the origin and the point x = 1, ?/ = 1j s.nd which 
draw in closer and closer to the a;-axis as n increases. The curves possess 
a limit curve C which is not discontinuous at all, but consists (cf. fig. 3) 
of the portion of the a;-asis between x = 0 and a; = 1, and the portion of 
the line x — 1 between y = 0 and y = 1, The curves therefore converge 
to a continuous limit curve with a vertical portion, while the functions 
converge to a discontinuous limit function. We thus recognize that this 
discontinuity of the limit function expresses itself by the occurrence in 
the limit curve of a portion perpendicular to the a;-axis. Such a portion 
must iQYolve a discontinuity in the limit function, and, in fact, such a 
portion is always present when the limit function is discontinuous. This 
limit curve is not the graph of the limit function, nor can any curve with 
a vertical portion be the graph of any single-valued function y — f{x); 
for corresponding to the value of x at which the vertical portion occurs 
the curve gives an infinite number of values of y and the function only 
one. Hence the limit of the graphs of the functions /^(o;) is not the same 
as the graph of the limit f{x) of these functions. 

Corresponding statements, of course, hold for infinite series also. 
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4. UxiirOBM AXD NON-UE"IEOItM CONVERGEI\“OS 

1. General Remarks and Ssamples. 

The distinction between tbe concept of tbe convergence of 
functions and tnat of tie convergence of curves introduces a 
pienomenon vvliiGi it is essential that tie student should 
clearly recognize. This is the so-called non-uniform conver¬ 
gence of sequences or inunite series of functions. Since it is well 
known that beginners usually find difficulties here, we shall 
discuss the matter in some detail. 



That a function f{x) is the limit of a sequence ffx), ffx), 
in an interval a^x^b means only, by definition, that the 
usual limit relationship f{x) = lim f{x) holds at each point x of the 

n—^co 

mterval. From a aaive point of view one roiglit expect that the 
following fact would automatically follow from this concept of 
convergence: if we assign an arbitrary degree of accuracy, say 
1 1 , , 

s or e = then from a certain index N onward all 

the functions/„(s;) will lie between f{x) + e and f{x) — e for all 
values of x, so that their graphs y—fn{x) will lie entirely in 
the strip indicated in fig. 4. That is to say, for every positive e 
there is a corresponding number N = N (e), which, of course, 
will ordinarily increase beyond all bounds as e 0, such that 
for n>N the diSerence |/(a;) —fn{x) | < e, no matter where 
X is chosen in the interval. (If this condition is fulfilled, then 
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I i —fjx) 1 < 2e foi all values of x, provided that n and m 
are both greater than N.) If the accuracy of the approximation 
can be made at least equal to a pre-assigned number e eueryiohere 
in the interval at tlie same time, that is, by everywhere choosing 
the same number N{e) independent of x, we say that the 
approximation is uniform. One is at first astonished to find that 
the naive assumption that convergence is necessarily uniform is 
entirely wrong; in other words, that convergence may very weU 
be non-uniform. 


Ex. 1. Non-uniform convergence occurs in the case of the sequence 
of functions just considered, in the interval 0 ^ a; ^ 1 this 

sequence converges to the limit function f(x) — 0 for 0 ^ x < 1, /(I) == 1. 
Convergence occurs at every point in the interval; that is, if s is any posi¬ 
tive number, and if we select any definite fixed value x the 

inequality | 5” — /(5) | < « certainly holds if 71 is sufficiently large. Yet 
this approximation is not uniform. For, if we choose e = I-, then 
no matter how large the number n is chosen, we can find a point 
x=rj=i= 1 at which | — /(>]) | = vj” > J; this is, in fact, true for 

all points a; = tq where 1 > tq > -J-. It is therefore impossible to choose 

the number n so large that the difference between f(x) and fn(x) is less 
than I throughout the whole interval. 

This behaviour becomes intelligible if we refer to the graphs of these 
functions (fig. 3, p. 385). We see that no matter how large a value of n we 
choose, for values of ^ only a little less than 1 the value of the function 
jJX) 1, and therefore cannot be a good approximation to 

/(5), which is 0. 

Similar behaviour is exhibited by the functions 




1 

1 + 


in the neighbourhood of the points a; = 1 and a; = —1; this can easily 
be established. (Compare also the discussion in Chap. I, § 8 (p. 52)). 

Ex, 2. In the two examples above the non-uniformity of the conver¬ 
gence is connected with the fact that the limit function is discontinuous. 
Yet it is also easy to construct a sequence of continuous functions 
which do converge to a continuous limit function, hut not uniformly. 
We restrict our attention to the interval 0 ^ a; ^ 1 and mahe the foHow- 
ing definitions for 

fjfx) — xn^ for 0 ^ a; ^ 

71 

f Jx) ~ f ? —• a:^ 71"- for - ^ a; ^ 

^ \n J n n 

/„(a:) : : 0 for ~ ; a; ^ 1, 

n 
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where to be,gin wihh we can choose any value for a, but must then 
heen this value of cc fixed. lor ail terms oi tne secj^uence. GrrapMcaliT 
our'furiGtiGus are represented by a roof-siiaped figure made of two line 
segments ivin.g over the interval 0 ^ 2/•?^ of the a;-axis, while from 

2 : ^ 2;"?z onwards the graph is the a:-axis itseK (cf. fig. 5). 

If a < 1, the altitude of the highest point of the graph, which has in 
general the value n-'~\ vdil tend to 0 as n increases; the curves vdll then 
tend towards the sr-axis, and the functions f^{x) will converge uniforraiy 
to the iimit function j{x) = 0. 

If a — b the peak of the graph will have the height 1 for every value 
of If a > 1, the height of the peak will increase beyond all bounds as 
?i increases. 

But no matter how a is chosen, the sequence fi{x)^ • • • always 

tends to the limit function f(x} = 0. For, if is positive, for all sumciently 



Fig- 5-—^To illustrate non-uniform convergence 


large values of n we have 2 hi < x, so that x is not under the roof-shaped 
part of the graph and fj^x) = 0; for a; = 0 all the functional values j^(x) 
are equal to 0, so that in either case lim /„(a;) = 0. 

n—«3 

The convergence is certainly non-uniform, however, if cc ^ 1; for it 
is plainly impossible to choose n so large that the expression \f(x) — f^{x) i 
= is less than everyicliere in the interval. 

Ex, 3. Exactly simiLar behaviour is exhibited by the sequence of 
functions (cf. fig. 6) 

f^{x) = x'nP-er^, 

where, in contrast with the preceding case, each function of the sequence is 
represented by a single anaiyticai expression. Here p-,gain the equation 
hm /b( 2 r) = 0 holds for every positive value of .r, since as n increases the 

function tends to 0 to a higher order than any power of Ijn (cf. Chap, 
m, § 9 , p. 192). For a; = 0, we have always J^(x) — 0, and thus 

f{x) = lim fjx) = 0 
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for eTery value of x: in tlie interval 0 ^ a ^ a, rvliere a is an arbitrary 
positive number. But here again the convergence to the lindt function 

i 

^ not uniform. For at the point 2 ; — - (where jJ^x) has its masinmm) 
we have 

/n(^) = fn (-) = —. 

e 

and w© thus recognize that if a ^ 1, the convergence is non-uniform; 
for every curve y = no matter how large n is chosen, will contain 

points (namely, the point re = -, which varies with n, and neighbouring 

points) at which fj,x) — /(a;) = fj,x) > 


Vk 



Ex. 4. The concepts of uniform and non-uniform convergence may, 
of course, be extended to indnite series. We say that a series 

9i{^) + -h . - . 


is uniformly convergent, or not, according to the behaviour of its partial 
sums f^(x). A very simple example of a non-uniformly convergent series 
is given by 


f{x) = + 


+ 


(1 + ‘ ‘ ‘ 


For x—0 every partial sum -f. . . . 


has the 


(1 -f- 

value 0; therefore /(O) = 0. For a; 4 = 0 the series is simply a geometric 

series with the positive ratio —^— < 1; we can therefore sum it by the 
1 + 

elementary rules and thus obtain for every a; 4 = 0 the sum 

112 

1- 1/(1 + 


The limit function j{x) is thus given everywhere except at a? = 0 by the 
expression f{x) ~ 1 x^, while /(O) = 0; it therefore has a somewhat 

artificial-looking discontinuity at the origin. 
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Here aaain we have non-uiiiform convergence in every interval eon- 
taiiiina: t’ue'oriain. For the difference f{x) — f„(x) = r„(x} is always 0 for 
j.' ^ 0? while ior ail other values of a: it is given by the expression 

, ^ as the reader may verify for himself. If ■we require 

- (1 ^ 

thH expression to be less than, say, i, then for each fixed value of i this 
can be attained by choosing n large enough. But we can find no value of 
n suSoientiv large to ensure that rjx) is everywhere less than for if 
we upon anv value of n, no matter how large, we can make r„(x) greater 
‘han*l by taki^v z near enough to 0. A uniform approximation to within 
1 is tWefore iroossible. The matter becomes clear if we consider the 
approximating curves (of. fig. 7). These curves, except near x = 0, lie 



nearer and nearer to the parabola y — 1 -j- ar* as it increases; near x — 0, 
however, the curves send down a narrower and narrower extension to 
the orighi, and as n increases this extension draws in closer and closer to 
a certain straight line, a portion of the y-axis, so that for limiting curve 
we have the parabola plus a linear extension reaching vertically down 
to the origin. 

As a further example of non-uniform convergence we mention the 

series I g,(x), where g,(x) = for v ^ 1, gd^) = 1, defined in 

the interval 0 ^ a: ^ 1. The partial sums of this series are the functions 
already considered in the first example (p. 3S7). 

2. A Test of Uniform Convergence. 

Tlie preceding considerations show ns that the nniform con¬ 
vergence of a sequence or series is a special property not possessed 
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hj all sequences and series. We stall now formulate the concept 
of uniform convergence again. The convergent series 

9i(^) + 92{^) + • • • 

is said to be uniformly convergent in an interval if the sum fix) 
can be approximated to within € (where e is an arbitrarily small 
positive number) by taking a number of terms which is suffi¬ 
ciently large and which is the same throughout the interval. 

We suppose first that the series gf^x) + gf^x) -f- .. . converges 
at every point of a certain interval to a limit function f[x)] by 
fj^x) we denote the ?^-th partial sum of the series, ffix) = 
g^x) + . . . + by Rn{x) the remainder of the series 

after n terms, 

=f{x) —fn(xy 

The series + g 2 (^) + • • • ^*5 said to be uniformly con¬ 
vergent in the interval if to every positive number e there corresponds 
a number N, dependent on e alone and not on x, such that for n > N 
the inequality | Rj^(x) | = | f (x) — fjj(x) | < € holds for all values 
of X in the interval. 

Expressed more pictorially, the partial sum f^ix) represents 
the sxmf{x) to within an error of less than € everywhere in the 
interval at the same time, provided only that 7i is chosen large 
enough. By Cauchy’s test we readily see that the series converges 
uniformly if, and only if, the difference \fn{x) —fmi^) i can be 
made less than an arbitrary quantity € everyv/here in the interval 
by choosing n and m larger than a number N independent of x. 
For, firstly, if the convergence is uniform we can make 
\fn(x) —f{x) I and \fm{xi) ~f{x) | both less than e/2 by choosing 
n and m greater than a number N independent of cc, from which 
itfo]lowsthat|/„(a;)—/„(*) |<e; andsecondly,if|/„(a:)—/„(a:)l<€ 
for all values of x whenever n and m are greater than W, then on 
choosing any fixed value of n > W and letting m increase beyond 
all bounds we have the relation 

\Jn{x) —f{x) I = lim \f„{x) —fjx) I ^ e, 

m -—>00 

for every value of x, so that the convergence is uniform. 

If we wish to speak of the uniform convergence of a sequence 
of functions we need make only trifling changes in the above 
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definition; tke secnenoe /i(a;), Mx), . . . converges nniforndy to 
f{x) in an interval if the difference \f{x) —fj,x) | can be made 
less than e everywhere in the interval by choosing n greater 
than a number N independent of x. As above, a necessary and 
sufficient condition for the uniform com^ergence of the sequence 
is that I fJx) I < e for all values of x when n and m are 

both greater than a certain number N dependent on e but not 

on X: 

"^0 soon S 0 G tiiciij it is justi ijKis coiidiuion of niiiiQrrn 

coiiYersencs that makes infinite series and other limiting pro¬ 
cesses vhth functions into convenient and useful tools of analysis. 
Fortunately, in the limiting processes usually encountered in 
the calc'olus and its applications, non-uniform convergence is a 
sort of excentional phenomenon which will scarcely trouble us 
in our present applications of analysis. 

In most cases the uniformity of convergence of a series is 
established by means of the following criterion: 

If the terms of the series S gfx) satisfy the condition | g,(x) j 

v—l 

uhere the nimbers a,, are constants tvhicli form a convergent series 

S a,„ then the series S g,(s) converges unijormly {and, we may 

incidentally remarh, absolutely). 

For we then have 


7n m m 


and since by Cauchy’s test the sum S a,, can be made arbitrarily 

v=n 

small by choosing n and m >- n large enough, this exactly ex¬ 
presses the necessary and sufficient condition for uniform con¬ 
vergence. 

A iirst example is offered by tbe geometric series i + a; + le- -r • • • 
where 2 : is restricted to the interval \x\^q,q being any positive number 
less than 1. The terms of the series are then numerically less than or equal 
to the terms of the convergent geometric series 

A further example is given by the “ trigonometric series ** 

Cl sm(a: — &i) Cg si n(a;— § 2 ) _i_ C 3 sin (a? — 83 ) 

p 2* ^ 32 -r ■ • • . 
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proTided that | | < c, where c is a positive constant independent of n. 

for then we have 

?«(*) = so that i g„(z) I < 1. 

Hence the uniform and absolute convergence of the trigonometric series 

00 Q 

follows from the convergence of the series S —- 


3, Continuity of the Sum of a Umformiy Convergent Series of 
Continuous Functions. 

As we have already hinted, the significance of the uniform 
convergence of an infinite series lies in the fact that a uniformly 
convergent series in many respects behaves exactly like the sum 
of a finite number of functions. Thus, for example, the sum of a 
finite number of continuous functions is itself continuous, and 
conespondingly we have the following theorem: 

If a series of continuous terms converges uniformly in an in¬ 
terval^ its sum is also a continuous f unction. 

The proof is quite simple. We subdivide the series 

f{^) = 9i{^) + 92{^) + • • • 

into the w-th partial sum fn{^) plus the remainder As 

usual, frJ<x) = gfx) + . . . + 9n{^)- If uow any positive number 
€ is assigned, we can in virtue of the uniform convergence choose 
the number n so large that the remainder is less than 6/4 through¬ 
out the whole interval, and hence 

I -K„(a: + h) — IiJ,x) | < f 


for every pair of numbers x and x-\- h in the interval. The par¬ 
tial sumfnix) consists of the sum of a finite number of continuous 
functions and is therefore continuous; for each point x in the 
interval, therefore, we can choose a positive S so small that 

\fn{x+h)—f„ix)\ 

provided [ A | < S and the points x and x + A lie in the interval. 
It then follows that 

l/(^ + A) ---fix) I = 1 Ux + h) ^Ux) + R^{x + - RU^) I 

^ \Uo= + h) -Ux) 1 + I R^ix + h)- Rrix) 1 < e, 
wHch expresses the continuity of our function. 
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Tlie significance of this theorem becomes clear when we recall 
that che of nomuniformly convergent series of continuous 
fimetions are not necessariij continuous, as out previous examples 
show. From the preceding theorem we may conclude that if the 
sura of a convergent series of continuous functions has a point 
of discontinuity, then in every neighbourhood of this point the 
convergence is non-uniform. Hence every representation of dis¬ 
continuous functions by series of couxtinuous functions is based 
on the use of non-uniformly convergent limiting processes. 


4. Integration of "Jnifornily Convergent Series. 

A s^um of a unite number of continuous functions can be 
'‘integrated term by term”; that is, the integral of the sum 
can be found by integrating each term separately and adding 
the integrals. In the case of a convergent infinite series the same 
procedure is permissible, provided that the series converges 
uniformly in the interval of integration. 

3C 

A series 2 g/^x) = f(x) tvkich converges uniformly in an interval 

can be integrated term by term in that interval: or, more precisely, 
if a and x are two numbers in the interval of uniform convergence, 

the series E f g,.(t) dt converges, and, in fact, converges uniformly 

tviili resjject to x for each fixed value of a, its sum being equal to 

f f{t)dt. 

To prove this we write as before 

f{x) = S gXx) =/„(a;) + 

v=l 

We have assumed that the separate terms of the series are con¬ 
tinuous; hence by the premous sub-section the sum is also con¬ 
tinuous and therefore integrable. Now if 6 is any positive 
number, we can find a number N so large that for every n>N 
the inequality | Eni^) 1 < e holds for every value of a; in the 
inteival. By the first mean value theorem of the integral calculus 
we have 

f {m-fnit}]dt ^d, 
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where I is the length of the interval of integration. Since the 
integration of the finite suni/„(a;) can be performed term by term, 


this gives ns 


•J a 1 


<d. 


Bat since el can be made as small as we please, this states that 
S f 9Mdt= lim S f g^{t)dt= f 

wHcIi was to be proved. 

If, instead of infinite series, we wisli to deal witli sequences 
of functions, our result can be expressed in the following way; 

If in an interval the sequence of functions ^(x), f 2 (x), . . . 
tends uniformly to the limit function f(x), then 

f f{x)dx = iim f fj,x)dx 


for every pair of numbers a and b lying in the interval; in otber 
words, we can then interchange the order of the operations of in¬ 
tegration and passing to the limit. 


This fact is far from being a triviality. It is true that from a naive 
point of view such as prevailed in the eighteenth century the inter¬ 
changeability of the two processes is hardly to be doubted; but a glance 
at the examples in No. 1 of this section (p. 387) shows us that in the case 
of non-uniform convergence the above equation might not hold. We 
need only consider Ex. 2 (p. 387), in wmich the integral of the limit function 
is 0, while the integral of the function over the interval 0 ^ a; ^ 1, 
that is to say, the area of the triangle in fig. 5, p. 388, has the value 


f dx = •»»- 

Jq 


and when a ^ 2 this does not tend to zero. Here we immediately see 


from the figure that the reason for the difierence between 
cl 


f /(^) 

Jo 


dx 


''It 

' fn{x)dx lies in the non-uniformity of the convergence. 

0 

On the other hand, by considering values of a such that 1 ^ a < 2, 

pi pi 

we see that the equation lim / fn{x)dx= j f{x)dx can hold good 

72 —00 Jo do 

although the convergence is non-uniform. As a further example, the series 

CO 

^ 9n{^)f where g^i^) — — x^~'^ for ^ 1 and gof^x) = 1, can be inte- 
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grated term by term between the limits 0 and 1, even though it does 
not converse nnhormly. Thus wlule uniformity of convergence is a 
mff.chnt condition for term-by-term integrabiiity, it is by no means a 
necessary condition. Neglect of this point may easily lead to misundei- 

standing. 


5. Differentiatioa of Infinite Series. 

The behavionr of uniformly convergent series or sequences 
■with respect to diSerentiation is quite difierent from that with 
respect to integration. For example, the sequence of hmctions 

* ^ o , 

- certainly converges uniformly to the limit func¬ 
tion /(») = 0, but the derivative //(ir) = n cosn^x cert-ainly 
does not converge everywhere to the derivative of the limit 
fraction/'(a:) = 0, as we see by considering a; = 0. In spite of 
the uniformity of the convergence, therefore, we cannot change 
the order of the processes of difierentiation and passing to the 
limit. 

Corresponding statements of course hold for infinite series. 
For example, the series 

sm2^a; , sinS^a; 


sma: 


22 


32 


- 1 - 

i 


is absolutely and nniiormly convergent, for its terms are numeri¬ 
cally not greater than the terms of the convergent series 

J- 4- , . . . If, however, we difierentiate the series 
]^2 ‘ 92 * 32 ‘ 

term by term, we obtain the series 

cosa; + 2^ cos2^ +■ 3^ cos3% + . . « s 

wMch plainly does not converge everywhere; for example, it 
diverges at a; = 0. 

The only useful criterion which assures us in special cases 
that term-by-term diSerentiation is permissible is given by the 
following theorem: 

00 

If, 071 diffei'eiitiating a co7iverge7it infinite series S (3-j,(x) == F(x) 

v= 0 

term by term, we obtam a imifornily converge^it series of mitiniious 
00 

terms S g^(x) = f (x), then the sum of this last series is equal to the 

y=0 
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iermtive of the sum of the first series. Tlds theorem, therefore, 
expressly requires that after difierentiating the series term by 
term "we investigate whether the result of the difieren- 

hatioE is a uniformly convergent series or not. 

The proof of the theorem is almost trivial. For by the theorem 
iu No. 4 (p- 394:) irrtegrate term by term the series ob¬ 

tained by difierentiation. Recalling that gjf) = Gf{t), we obtain 

rm dt= r (S gft) )dt==^ f gft) & = S {Qfx) - Gfa )) 

= F{x) - F(a). 

THs being tme for every value of a; in tlie interval of uniform 
convergences it follows tliat 

fix) = rix), 

whici was to be proved* 


Examples 


1. Show by comparison with a series of constant terms that the follow¬ 
ing series converge uniformly in the intervals stated: 

(a) a; — + a;S _ a;4 _j« , , , | ^ a; ^ 


(—1 ^ a; ^ 1). 

, , sina: , sin2a; , , sm?^a; 

fC) - --- *4- ... -j- --r— “h * • • • 

' ^ 12 ^ 22 


{d) e® 4- e2® + 


' + . . . {-2^x^ -1). 


2. Prove that lim/„(a;) = 0, where f^i^) ■■ 
Prove that the convergence is non-uniform. 


1 + nV 


— 1 


Prove 


3.* (a) Find lim f^{x), where fjx) = 
that the convergence is non-uniform. Prove that nevertheless 
hm f fn(x)dx^ f lim fn{^)dx. 

(h) Discuss the behaviour of the sequence given by fni^) = — 

with regard to convergence, uniform convergence, and term-by-term 
integrability. 

—2 for 71 — 1, 


71/^ x^ 


4.* Sketch the curves y = /n(^) = 




1 -f a;2»^ 

3,10. Knd lim fjx). Prove that the convergence is non-uniform. 
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Oj 

5 f’P-t 2 coaverges uniformiy in any fixed interval 

6 Sio'sv teat in. tiie interval 0 ^ a: ^ vt the following sequences con¬ 
verge, but not uniformly: 

(a) \%r 2 .v. (d) [/{a-)]", where f(x) = f(0) = I. 

(o) (sin.v;^. 

(a) yxsisx. (e) f{x), where /(a:) = —, /(O) = 1. 

sequence /ji(a:), 5J=1, 2, , is defined, in the interval 

0 g s: ^ 1 by the equations 

/o(^) = I. = Va:/„_i(a:). 

(fz) Prove that in the interval 0 ^ ^ 1 the sequence converges to 

a ccntiiiuous iiaiit. 

fovi'- Prove that the convergence is uniform. 

8. '-’* Let jrjsx) he continuous in the interval 0 ^ a; ^ a. The sequence 
of functions /,.(ic) is denned by 

irk^) = f 2 , ... . 

Prove that in any fined interval 0 g a; ^ © the sequence converges uni- 
forraly to 0. 

9. Sketch the curves u- ^ X for n == i, 2, 4. To what limit do 
these curves tend as ^ ? 

10. "^ Let ?i = 1, 2, . . . , be a sequence of functions with con¬ 

tinuous derivatives in the interval a^x<h. Prove that if j^(x) con¬ 
verses at each point of the interval and the inequahty | f^'{x) | < M (where 
21 is a constant) is satisfied for all values of n and x, then the convergence 
is uniform. 


5. PowEE, Seeies 

Among infinite series, foiver series occupy tlie cMef place. 
By a power series we mean a series of tlie type 

00 

jP{x) = Co + CiO; + CgCC^ + . . . = 2 

v=0 

(■' power series in x”), or more generally 

00 

P{x) = Co -i- Oi(x - Xq) + C 2 (a: — x^f + . . . = 2 c,(a: - x^Y 

v—Q 

power series in ( 2 ; — 0 * 0 ) wliere Xq is a fixed number. If 
in tile la^^-vSi^.^s^we introduce i = x — Xq as a new variable, 
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it becomes a power series in the new variable and we 

i /=0 

can therefore confine our attention to power series of the more 
00 

special form S without any loss of generality. 

In Chap. VI (p. 320) we considered the approximate repre¬ 
sentation of functions by polynomials and were thus led to the 
expansion of functions in Taylor series, which are in fact power 
series. In this section we shall study power series in some¬ 
what greater detail, and shall obtain the expansions of the most 
impoitant functions in series in simpler and more convenient 
ways than before. 


1. Convergence Properties of Power SerieSo 

There are power series which converge for no value of x 
except of course for cc = 0, e.g. the series 

X + 2^03^ + . -f + . . , » 


For if a; 4= 0, we can find an integer Zf such that 
\x\>ljN. Then all the terms n'^x^ for which n> N will be 
greater than 1 in absolute value, and, in fact, as n increases 
will increase beyond all bounds, so that the series fails to converge. 

On the other hand, there are series which converge for every 
value of x; for example, the power series for the exponential 
function, 


6® — 1 4” a? 4“ 




Of 


whose convergence for every value of x follows at once from the 
ratio test (Criterion Ilia, p. 378). The {n 4- l)-th term divided 
by the ^^-th term gives xjn, and, v/hatever number x is chosen, 
this ratio tends to zero as n increases. 

The behaviour of power series with regard to convergence is 
expressed in the following fundamental theorem: 

If a power series in x converges for a value x — it converges 
absolutely for every value x such that | x | < | £ |, and the convergence 
is uniform in every interval | x | ^ t], tvJiere t] is any positive 
nmnher less than | j. Here rj may lie as near | | as we please. 

CO 

The proof is simple. If the series S I"' converges, its terms 

1^=0 

tend to 0 as increases. From this fnll owg;—the w ea.kei 
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stateraent tiiat tie terras all lie below a bound Jil independeiit 
of V, tnat is, j c,t | < M. If now q is any number suci tbat 
0 <q<l, and if we restrict x to tie interval | k j ^ 5 j | 
tien I cX 1 ^ I | 2 "' < ^ interval, therefore, the 

CC 

terms of our series S c.^x'-' are smaller in absolute value than tbe 
0 

terms of the convergent geometric series Hence from tiie 

theorem on p. 392 the absolute and uniform convergence of the 
series in the interval —= ^ = ^ \ follows. 

If a power series does not converge everywhere, that is, if 
there is a value x = ^ ioT which it diverges, it must diverge for 
every value of x such that j a? | > } 11. For if it were convergent 
for such a value of x, by the theorem above it would have to 
converge for the numerically smaller value 

From this we recognize that a power series which converges 
for at least one value of x other than 0 and which diverges for 
at least one value of x has an interval of convergence; that is, 
a definite positive number p exists such that for \x\> p the 
series diverges and for \x \ < p the series converges. For 
j a; I = p no general statement can be made. The limiting 
cases, that in which the series converges only for x=0 and 
that in which it converges everywhere, are expressed sym¬ 
bolically by writing p = 0 and p = co rospoctivc-Iy.'** 

For example, for the geometric series 1 a; -f- -f . • . we haTe 
p = 1; at tiie end-points of the interval of convergence the series diverges. 
Similarly, for the series for the inverse tangent (p. 319), 

arc tancr = x — a:®/3 + x'^jo -r c . . , 

we have p — 1, and at both the end-points x= ±1 of the interval of 
convergence the series converges, as we recognize at once from Leibnitz’s 
test (p. 370). 


* It is possible to find this interval of convergence directiv from the eo- 
eScients Cy of the series. If the limit iim ^ jCn| exists, then 

«—>-co ^ 

^ lim ^ lc„f 

n->«. ^ 

In general p is given by the formula 

^ hm ^ \cn\ 

Jl —oo 

where lim is the symbol for the upper limit, as defined in the appendix to 
Chap. I (p. 62). 
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prom the uniform convergence we derive the important fact 
that within its interval of convergence (if such an interval exists) 
the power series represents a continuous function. 

2. Integration and DiSerentiation of Power Series. 

On account of the uniformity of convergence it is always 
f^&rmissible to integrate a power series 

f(x) = 

j /=0 

ism by term over any closed interval lying entirely within the 
interval of convergence. We thus obtain the function 

F{x) = c -{-Ti 

,.=0 + 1 


for which 


r(x) =f{x). 


Further, since 


j for all values of y, the 


obtained by integration converges more rapidly than the original 
series. 

We can also differentiate a power series term hy term within its 
interval of convergence, thus obtaining the equation 

f{x) = S vc^x^~^. 

„=i 

In order to prove this statement we need only show that the 
series on the right converges uniformly if x is restricted to an 
interval Ijing entirely within the interval of convergence. Sup¬ 
pose then that | is a number, lying as close to p as we please, 
00 

for which S c^^^ converges; then, as we have seen before, the 

numbers | | all lie below a bound M independent of v, so that 

I I < = N. Now let q be any number such that 

0 < g < 1; if we restrict x to the interval | a; | ^ g' | ^ ], the terms 
of the series under discussion are not greater than those of the 


series S 


L and therefore less than those of the 


Cl 798) 


14 
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series S Nvq''~^. But in tMs last series tiie ratio of tlie (n -f- 
7h ' • X 

term to the term is —^— q, which tends to g as n increases 

n 

Since 0 < g < 1, it follows (criterion Ilia, p. 378) that this series 
converges. Hence the series obtained by diSerentiation con¬ 
verges uniformly, and by the theorem at the end of last section 
(p. 396) represents the derivative f'(x) of the function f{x), 
which proves our statement. 

If we apply this result again to the power series 

f'(x) = S vc^x''-\ 

V=1 

we find on differentiating term by term that 

and, continuing the process, we arrive at the theorem: Every 
function represented hy a poioer series can be differentiated as 
often- as we please within the interval of convergence^ and the differen¬ 
tiation can be performed term by term,"^ 


3. Operations with Power Series. 

The preceding theorems on the behaviour of power series 
are our justification for operating in the same way with power 
series as with polynomials. It is obvious that two power 
series can be added or subtracted by adding or subtractmg 
the corresponding coefficients (see p. 376). It is also clear that 
a power series, like any other convergent series, can he multi¬ 
plied by a constant factor by multiplying each term by that 
factor. On the other hand, the multiplication and division of 
two power series requires somewhat more detailed study, for 
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ffliicli we refer the reader to the appeadix (p. 416). Here we 
merely aieation without proof that two power series 


anil 


J{x) = S 
^-0 


g{x) = ^ 


can be multiplied together like poljniomials. To be specific, we 
have the following theorem: throughout the common part of 
the intervals of convergence of these two series their product is 

00 

given bytte convergent power series 2 where the coefficients 
are given by the formulae 

Cq = 

Cl = ao6i + 

^2 “ ^2 “ f ~ % ^2 

— a^b^ -t- + . . . + dfibo, 

(Por the proof see the appendix, § 1, p. 416.) 


4, Theorem of Uniaueness for Power Series. 

In the theory of power series the following fact is of impor- 

00 QO 

tance: if two power series S and S b^x"' both converge in an 

i /=0 

interval which contains the point a? = 0 in its interior, and if in 
that interval the two series represent the same function /(cr), 
then they are identical, that is, the equation == 6„ is true for 
every value of n. In other words: 

A function f(x) can be represented by a power series in x in 
only one way, if at all. 

Briefly, the representation of a function by a power series 
is '' unique 

To prove this we need only notice that the difference of the 

00 

two power series, that is, the power series f (x) = with 

yaaQ 

coefficients c„ = o„ — b^, represents tbe function 

4>i^) —f{^) = 0 
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in the interval; that is, this last power senes converges to the 
limit 0 e%-ervv-here in the interval. For a; = 0, in particular, the 
sum of the series must be 0 ; that is, Cg = 0 , so that = 6 ^. 
We now dinerentiate the series in the interior of the interval 

<25 ’ 

obtairdiig = S But 4^'{x) is also 0 tlirouglioufc 

v~X 

the interval; hence for a: = 0 , in particular, we have q = 0 , 
or «! = &i. Continuing this process of difierentiating and then 
putting a: = 0 , we find successively that all the coefficients c„ 
are ecjual to zero, which proves the theorem. 

We see, in addition, that we can draw the following con¬ 
clusion from the above discussion: if we take the v-th derivative 
of a series/(x) = Sa„a;‘' and then put a: = 0 , we at once obtain 

vl 

that is: 

Everif fmver series v^Tiich converges for points other than x = 0 
is the Taylor series of the function ivliich it represents. 

The uniqueness of the expansion is here expressed hy the 
fact that the coefficients are uniquely determined by the function 
itself. 


6. Expansion op Giten Functions in Power Series. 
Method op Undetermined Coefficients. Examples 

Within its interval of convergence every power series repre¬ 
sents a continuous function with continuous derivatives of all 
orders. We shall now discuss the converse problem of the expan¬ 
sion of a given function in a power series. In theory we can always 
do this by means of Taylor’s theorem; in practice we often meet 
with difficulties in the actual calculation of the ?^-th derivative 
and in the estimation of the remainder. But we can often reach 

our goal more simply by makmg use of the following device. 

00 

We first write down the statement f{x) — S where the 

v=0 

coefficients c,. are unknown to begin with. Then by some known 
property of the function /(cr) we determine the coefficients, and 
then prove the convergence of the series. The series represents 
a function, and it only remains to prove that this function is 
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ideatical with/(a:). Because of the uniqueness of the expansion 
ia power series we know that no other series than the one just 
found can be the required expansion. We shall now consider 
some examples of this method. Actually, we have already 
obtained the series for arctanm and log(I + 2 :) by a method 
which forms part of the range of ideas of the present chapter. 
For we simply integrated term by term the series for the 
derivatives of these functions, which we knew to be geometric 


1. The Exponential Function. 


Ova problem is to find a function /(z) for which f'(z) — f{x) and 
/(O) =1. If we write down the series witli undetermined coefficients 

/(a:) ^ c^ + CiX+ c^+ ... , 

and differentiate it, we obtain 


f\x) — Cj + 20 . 2 ^; -j- ScgCf® + . * * , 

Since by hypothesis these two power series must be identical, we have the 
equation 

'^n == 


true for all values of w ^ 1 . If we observe that because of the relation 
/(O) = 1 the coefficient Cq must have the value 1 , we can calculate aU the 
coefficients successively, and obtain the power series 




As we* easily see by the ratio test, this series converges for all values of x 
and therefore represents a function for which the relations f'{x) = J{x), 
/{O) = 1 are actually fulfilled. (Here we intentionally avoid making any 
use of what we have previously learned about the expansion of the ex¬ 
ponential function). 

Now the function e® certainly possesses these properties; we readily 
deduce that the function f{x) is identical with e®. For if we form the 
quotient 9 (it;) =y(a;)/e® and differentiate we have 

The function 9 ( 3 :) is therefore a constant, and since it has the value 1 for 
«= 0 , it must be identically equal to 1 , thus proving that our power 
series and the exponential function are identical (cf. the analogous dis¬ 
cussion on p. 178). 
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2. The Binomial Series. 

We can now return to the binomial series (Chap. VI, § 3, p. 329), this 
time making use of the method of undetermined coefficients. We "wish 
to expand the function /(a:) = (1 -f- x)°- in a power series, and therefore write 

fix) = (1 -h x)^ = Co + -h Corcs 4- . . . , 

the coefficients being undetermined. We now notice that our function 
obviously satisfies the relation 

00 

(1 4- x}f'(x) = ccf(x) — S 
*/=0 


On the other hand, if we difierentiate the series for/(a;) term by term and 
multiply by (i 4- x), we obtain 

(1 4- x)f'(x) == Ci 4- ( 2 c 2 4- Cj)x 4- (Scg 4- + . . . ; 

and since these two pow'er series for (1 4“ ^)/'(2?) must be identical, 

ocCq = Cj, ccc^ = 2 c 2 4" Cj, 01 C 2 = 3cg 4~ 2c2> ... . 


Now it is certain that Cq ~ 1, since our series must have the value i 
for a; =5 0, and so we obtain in succession the expressions 

l)a . _(a-2)(a-l)a 

--, Cj-—--, . . . , 


= a, 




for the coefficients, and in general, as is easily established, we have 

__ (a — V 4 - 1) (a — V 4- 2) ... (a — 1) a f (x\ 

""" v(v-i)...2.1 W' 


Substituting these values for the coefficients, we have the series S x’’; 

we have yet to investigate the convergence of this series and to show that 
it actually represents ( 14 " 

By the ratio test we find that when a is not a positive integer, the 
series converges if | a; | < 1 and diverges if \ x \ > 1; for then the ratio 


of the (n 4- l)-th term to the n-th term is 


• 71 4" 1 


X, and the absolute 


value of this expression tends to | a; | as ti increases beyond all bounds.* 
Hence, if | a: [ < 1 our series represents a function fix) which satisfies the 
condition (1 4- ^)f'(^) = (xf(x), as follows from the method of forming the 


* Here we state, without proof, the exact conditions imder which this series 
converges. If the index a is an integer ^0, the series terminates and is there¬ 
fore valid for all values of x (becoming the ordinary binomial theorem). For all 
other values of a the series is absolutely convergent for | a; | < 1 and divergent 
for I a; I > 1. For ic =* +1 the series converges absolutely if a > 0, converges 
conditionally if — 1 < a < 0, and diverges if a ^ — 1. Finally, at a; — 1 
the series is absolutely convergent if a > 0, divergent if a < 0. 
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coefficients. Moreover, /(O) = 1. But these two conditions ensure that 
the function/(») is identical with (1 + For on putting 


ff e find that 


<pW=/W/(l + af)» 

- (1 + ^Yn^) - , rt. 

/I ryVla. * 


c(a;) is therefore a constant, and, in fact, is always equal to 1, since <p(0) == 1. 
We have therefore proved that when | a: | < 1 

(l + x)-= B 

V =*=«0 

which is the binomial series. 

Here we quote the following special cases of the binomial series: the 
geometric series 

= (1 + a:)-i =\-x + x^-a? + x^- + ... 

1 + a; 

= S 

v =0 


the series 


(1 + 


= (1 -f- x)~^ = 1 ~ 2a; + 3a;® — 4:0!^ -j- 


= S (_l)*'(v+ l)a;^ 
»/=0 


which may also be obtained from the geometric series by differentiation} 
and the series 

\/(l + a:) = (1 + = 1 + l*— J-a^ + J-lL 

2 2.4 2.4.6 

1.3.5 , , 

2747^"" ••• ’ 

VCl + a:) ^ ^ ^ 2 2.4 2.4.6 


+ 


1.3.5.7 




2.4.6.8 

the first two or three terms of which form useful approximations. 


3. The Series for arc sin a:. 

This series can be obtained very easily by expanding the expression 
1/V{i — f2) according to the binomial series. 


(l-t2)-l=l+lt*+^44+,.. 

22 2.4 
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This series converges if I S1 < 1, and so converges uniformly if | «1 ^ 3 < 1 . 
On integrating term by term between 0 and x, we obtain 

,1a?, 1 • 3 

arcsma;=a:-r2 g. 

by the ratio test we find that this converges if | a: j < 1, and diverges if 
I a: i > 1- 

The deduction of this series from Taylor’s theorem would be decidedly 
less convenient, owing to the difficulty of estimating the remainder. 


4, The Series for ar sinh:*; = log {.a; + ^"(1 + 

We obtain this expansion by a similar method. Using the binomial 
theorem we write domi the series for the derivative of ar sinha:, 


V'(l -i- a?) 


2 ^2.4 2.4.6 


and then integrate term by term. We thus obtain the expansion 


ax sinnx = x • 


1 a? 1.3 

'2 3 2.4 5 


whose interval of convergence is — 1 ^ a: ^ 1, 


5. Example of Multiplication of Series. 

The expansion of the function 

log(l + X) 

\ + X 


is a simnle example of the application of the rule for the multiphcation of 
power series. We have only to multiply the logarithmic series 


log(l • 




a? 



by the geometric series 

_J-_ =1 — a;+a?—a?+a?- h ■ i 

l + x 


as the reader may verify for himself, we obtain the remarkable expansion 


log(l + x) 

1 “ 1 “ X 


X 


-(l + Da^+(l + l+0^ 

-(' + 5 + 5 + 1 ) 


for 1 a; i <1. 
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6 Example of Term-by-Term Integration (Elliptic Integral). 

In previous applications we have met with the elliptic integral 

rr ^ ilA ^ 1 \ 


V(1 — sin“cp) 


(P < 1) 


(tfie period of oscillation of a pendulum (p. 302)). In order to evaluate the 
integral we can first expand the integrand by the binomial theorem, 
tiiiis obtaining 

_ ^ - = 1 -j- ?■ sin^ 9 -j- JiJL? ^‘1 sin'^ 9 

V(l —^^sin^ 9 ) 2 2.4 

I 1*3.5,. . 6 , 

+ + ... • 

Since sin® 9 is never greater than P this series converges uniformly for 
all values of 9 , and we may integrate term by term: 


V (1 — P sin2 9 ) 


] pirlz 

= J d<^ 2^^ J ^ 


2.4 Jo 


sin^ 9 fi 9 + . • • • 


The integrals occurring here have already been calculated (cf. Chap. IV, 
§ 4 , p. 223). If we substitute their values we have 


For further examples on the theory of series we refer the reader to 
the appendix (p. 415). 

Examples 

CO 

Determine the intervals of convergence of the series S where 

is given by the formulae in Ex. 1-20: 

1 . S. -J— ~ 

'n 'an + b' 

2- 9 1 (2n)r 

3 .- 1 . log(n+l) n+Vn 

Vn I 17. -•• 

10 — n 

4- VM. ■ logloglOw 

. 1 18. —!:- 


a-\~ n 
(ii798) 


13. 

14. 


14 « 
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Expand the functions in Ex. 21-26 in power series: 

21. o®. 24. oos-x. 

22. 2:+log(i ^) 

23. sin-a;. 26. arc sin 


27. Using the bmomial series, calculate V 2 to four decimal places, 

28. Obtain approximations in series for the following integrals bv 
expanding the integrand in a power series and integrating: 


(a) 

n ^ 

(C) + 


u 

dx 

/j\ da; 

(6) 

J 


(, V(l-x«) 

^ Ws V(H-x*)- 


29. By multiplication of power series obtain the expansions of the 
follov.ing up to the terms in xh 


(a) e® sin x, 

(b) [log(l -f 


arc sin a; 


/I— 
V 1 — 25 

(d) sin^a;. 


SO.* By multiplication of power series prove that 

(a) (6) sin 2a; — 2 sin x cos x. 

31. If the interval of convergence of the power series 'La^x'^ is | a; | < p, 
and that of X is | a; | < p', where p < p', what is the interval of con¬ 
vergence of X(( 2 „ -f 

32. Using the method of undetermined coefficients, find the function 
f{z) which satisfies the following conditions; 

(a) m = 3; {h) f'(x) = fix) -h a;. 


7. Power Series with Complex Terms 

1. Introduction of Complex Terms into Power Series. 

The similarity between certain power series representing 
functions which are apparently unrelated led Euler to set 
up a purely formal connexion between them, found by 
giving complex values, in particular, pure imaginary values, 
to the variable x. We shall first do this formally, unhindered 
by questions of rigour, and shall investigate the results of the 
process. 

The first striking relation of this sort is obtained if we replace 
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tilie quantity x in the series for e® by a pure imaginary where 
^ is a real number. If we recall the fundamental equation 
for the imaginary unit i, that is, — 1 , from which it follows 

fcliat = —b == ‘^*? • • • j then on separating the real 

and the imaginary terms of the series, we obtain 




^ 2! 4! 6 ! ^ 


•) 


or, 


in another form, 


+ - 1 |- +1 - ^ + -... 




cos <l> i sin (f>. 


This is the well-known and important Euler^s formula 
as yet it is purely formal. It is consistent with De Moivre’s 
theorem (p. 74), which is expressed by the equation 

{QOS(f> + i sin(^) (cosif/ -f- i = cos (</> + 0) + i sin ( 9 S + ip). 


In virtue of Euler’s formula this equation merely states that 
the relation 


continues to hold for pure imaginary values x == i(f>, y = iip. 

If we replace the variable x in the power series for cos a; by 
the pure imaginary ix we at once obtain the series for cosh a;; 
this relation can be expressed by the equation 

cosh a? = Gosix, 


In the same way we obtain 

sinha; = \ sinix. 
% 


Since Euler’s formula also gives = cos <p — i sin (f>, 
we arrive at the exponential expressions for the trigonometric 
functions, 


sin 07 = 


^ix _ 


2i 


gix I g-ix 

cosa;=---. 

2 


Tliese are exactly analogous to the exponential expressions 
for the hyperbolic functions and are, in fact, transformed into 

1 

them by the relations cosh a; = cosia 7 , sinha; = - sinia?. 
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Corresponding formal relations can, of course, be obtained 
for tlie functions tana;, tanJia;, cota;, cotho;, which, are connected 

by the equations tanlia;== t tanioj, cotho; = i cot to;. 

Finally, similar relations can also be found for the inverse 
trigonometric and hyperbolic functions. For example, from 

y = tana: = 7 . . , ., 

1 + 

1 — iy 

If we take tke logarithms of both sides of this equation and then 
write X instead of y and arc tana: instead of x, we obtain the 
equation 

1 , 1 -j- to; 

arc tano; = — log ;;-r-, 

2 t 1 — to; 



which expresses a remarkable connexion between the inverse 
tangent and the logarithm. If in the known power series for 

.. lo^ —EL- (p. 318) we replace x by ix, we actually obtain 
2 1 a; 

the power series for arc tano;, 

1 . (to:)^ (to;)^ 

arc tano; == - (to; + —n -p , , ^ ) 



The above relations are as yet of a purely formal character, 
and natnrallv call fox a more exact statement as to the meaning 
they are intended to convey. In the next sub-section we shall 
indicate how this can be given with the help of function theory. 

For later use, however, we shall only need Euler’s formula 
= cos ^ + t sin cf) and, this being so, we can avoid a 
thorough analysis. We need only regard the symbol as a 
formal abbreviation for the right-hand side cos <l> i sin in 
which case De Moivre’s formula appears 

merely as a consequence of the elementary addition theorems of 
trigo7iometry. From this formal point of view, in order to make 
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the relation e* . e’' = remain valid 

arguments, we set up the further definition 
e“ = (cos 77 + i sin 17 ), 

where x=i+ivii’V ^^eing real). 


for 


4^3 

anj complex 


2. A Grlance at tlie G-eneral Theory of Functions of a Complex 
Variable. 

Although the purely formal point of view indicated above is 
in itself free from objection, it is still desirable to recognize in 
the above formulae something more than a mere formal connexion. 
To follow out this aim leads us into the general theory of 
functions, as (for the sake of brevity) we call the general theory 
of the so-called analjrtic functions of a complex variable. In this 
we may use as our starting-point a general discussion of the 
theory of power series with complex variables and complex 
coefficients. The construction of such a theory of power series 
ofiers no difficulty once we define the concept of limit in the 
domain of complex numbers; in fact, it follows the theory of 
real power series almost exactly. But as we shall not make any 
use of these matters in what follows we shall content ourselves 
here by stating certain facts, omitting the proofs. It is found 
that the following generalization of the theorem of § 5, No. 1 
(p. 400), holds for complex power series: 

If a power series converges far any complex value x = f what¬ 
ever, then it converges absolutely for every value x for ivhich 
I ^ I ^ I f 15 if diverges for a value x = ^, then it diverges for 
every value x for which | x | > | ^ |. A power series which does not 
converge everywhere, bat does converge for some other point in addi¬ 
tion Zo X = 0, possesses a circle of convergence, that is, there exists 
a number p > 0 such that the series converges absolutely for j x j <; p 
and diverges for | x | >> p. 

Having once established the concept of functions of a com¬ 
plex variable represented bv power series, and having de¬ 
veloped the rules for operating witn sucli functions, we can 
think of the functions e^, sin a:, cos a;, arc tana;, &c., of the complex 
variable x as simply defined by the power series which represent 
them for real values of x. Then all the above formal relationships 
reduce to trivialities. 

We shall merely indicate by two examples how this intro¬ 
duction of complex variables helps us to understand the elemen- 
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tary fonctions. The geometric series for 1/(1 + x^) ceases to 
converge when x leaves the interval —1 ^ 1, and so does 

the series for arc tanx, although there are no peculiarities in 
the behaviour of these functions at the ends of the interval of 
convergence; in fact, they and aU their derivatives are con¬ 
tinuous for all real values of x. On the other hand, we can readily 
understand that the series for 1/(1 — x^) and log(l — x) cease 
to converge as x passes through the value 1, since they become 
infinite there. But this divergence of the series for the inverse 

CO 

tangent and the series 2 for i a: [ > 1 immediately 

v=0 

becomes clear if we consider complex values of x also. For we 
find that when x =i the sum-functions become infinite and so 
cannot be represented by a convergent series. Hence by our 
theorem about the circle of convergence the series must diverge 
for all values of x such that \x\> \ i\ ', in particular, for real 
values of x the series diverge outside the interval —1 ^ x 
Another example is given us by the function / (x) == for 

=i= 0,/(0) = 0 (see pp. 196, 336), which, in spite of its apparently 
regular behaviour, cannot be expanded in a Taylor series. As 
a matter of fact, this function ceases to be continuous if we take 
pure imaginary values oix = ii into account. The function then 
takes the form and increases beyond all bounds as | 0. 

It is therefore clear that no power series in x can represent this 
function for alL complex values of a; in a neighbourhood of the 
origin, no matter how small a neighbourhood we choose. 

These remarks on the theory of functions and power series 
of a complex variable must suffice for us here. 
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Appendix to Chapter VIII 

1. Multiplication and Division of Series 
L Multiplication of Absolutely Convergent Series, 

Let 4 = 2 -B = S \ 

v=0 

be two absolutely convergent series. Together with these we 
consider the corresponding series of absolute values 

A = ^\a,\ and 

v=0 v=0 

We furtlier put 

B„ = ib,, L = 2|ad, = 

V=0 »»SS=0 V~0 »'«sbO 

and Oji = d” 1 “f“ • • • d" 


We assert that the series 2 is absolutely convergent, and that 
its sum is equal to AB. 

To prove this, we write down the series 

d~ cq&o d- d“ <^0^1 d~ d~ ^Pi 
d" <^p 2 . d- d“ <^Pz d~ • • • d“ ^Pq d" 
d- .. . d” <^Pn d~ • • • d" "f (^{pn -{“•••» 

the w^“th partial sum of which is A^B^, and we assert that it con¬ 
verges aosolutely. For the partial sums of the corresponding 
series with absolute values increase monotonically; the n^-th 
partial sum is equal to A^B^, which is less than AB (and which 
tends to AB). The series with absolute values therefore con¬ 
verges, and the series written down above converges absolutely. 
The sum of the series is obviously AB, since its n^-th partial sum 
is A^B^, 'which tends to AB as 00 . We now interchange 
fche order of the terms, which is permissible for absolutely con¬ 
vergent series, and bracket successive terms together. In a 
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convergent series we may bracket successive terms togetlier in as 
many places as we desire without disturbing the convergence ox 
altering the sum of the series, for if we bracket together, say, 
all the terms 4- + • • • + ^m), then when we form the 

partial sums we shall omit those partial sums that originally fell 
between and s^, which does not affect the convergence or 
change the value of the limit. Also, if the series was absolutely 
convergent before the brackets were inserted, it remains absoi- 
utely convergent. Since the series 


2 c, = (ao&o) • (^0^1 + «i^o) + K^2 + «A + fla&o) + • •. 

is formed in this way from the series written down above, the 
required proof is complete. 


2. Multiplication and Division of Power Series. 

The principal use of our theorem is found in the theory of 
power series. The following assertion is an immediate con¬ 
sequence of it: the product of the two power series 

00 00 

S a^x"' and S b^x"' 

J/ssxO V=0 

is represented in the interval of convergence common to the two 

00 

power series by a third power series S c^a;", whose coefficients are 
given by 

c^= + . . . + 

As for the division of power series, we can likewise represent 
the quotient of the two power series above by a power 

oc 

series S provided the constant term in the denominator, 

Z '=0 

does not vanish. (In the latter case such a representation is in 
general impossible; for it could not converge at a: = 0 on account 
of the vanishing of the denominator, while on the other hand 
every power series must converge at a; = 0.) The coefficients 
of the power series 

00 

r=0 
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can be calculated by remembering that S • 2 = | a^x'', 

i /=0 i /~0 

so that the following equations must be true: 

®o ~ 3o^o> 

«! = + ?1^0) 

®2 ~ 


+ • • • + qK 

From the first of these equations is readily found, from the 
second we find the value q^, from the third (by using the values 
of Jo and q-^ we find the value q^, &c. In order to give strict justi¬ 
fication for the expression of the quotient of two power series 
by the third power series we have still to investigate the con- 

00 

vergence of the formally-calculated power series S We 

i /=0 

shall pass over this general investigation, of whose result we 
shall make no further use, and shall content ourselves with the 
statement that the series for the quotient does actually converge, 
provided x remains within a sufldciently small interval, in which 
the denominator does not vanish and both numerator and 
denominator are convergent series. 


2. Infinite Series and Improper Integrals 


The infinite series and the concepts developed in connexion 
with them have simple applications and analogies in the theory 
of improper integrals (cf. Chap. IV, § 8, p. 249). Here we confine 
ourselves to the case of a convergent integral with an infinite 

interval of integration, say an integral of the form J^f(x)dx, 

If we divide up the interval of integration by a sequence of 
numbers Xq — 0, . . . tending monotonically to + we can 

write the improper integral in the form 


J f(x)dx=ai + a^ + 


where eacb term of our infinite series is au integral; 


<h =J^ /(a:) dx, f{x) dx, . . ., 
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and so on. TMs is true no matter how we choose the points x . 
We can therefore reduce the idea ot a convergent improper integral 
to that of an infinite series in many ways. 

It is especially convenient to choose the points in such a 

ray that the integrand does not change sign within any indi- 

00 

vidnal sub-interval. The series S j | will then correspond to 
the integral of the absolute value of our function, 

X i/(^ 


We are thus naturally led to the following concept: an improper 
integral J f(x)dx is said to be absolutely convergent if the integral 
j f (x) j dx exists. Otherwise, if our integral exists at all, we 
say that it is conditionally convergent,, 

Some of tiie integrals considered earlier (pp. 250-251), such as 

J ^OO 1 ^00 ^00 

- -dx, / e-<^dx, T{x)= 

0 1 -b Jo Jo 

are absolutely convergent. On the other hand, the integral 


/ 

Jo 


^ sma; 


dx — lim 

X A —V G 


i 


sino; 


X 


dx. 


studied on p. 251, is a simple example of a conditionally convergent integral. 
In order to give a proof of the convergence of this integral which is inde¬ 
pendent of the former proof, we subdivide the interval from 0 to ^ at the 
points = V7r(v = 0, 1, 2, ... , where is the largest possible in¬ 
teger for which jx^t: ^ We therefore divide the integral into terms of 
sin X 

' - dx(v = l,2 ,,..), and a remainder of the form 

X 


^dx (0 ^ J. - < tt). 

It is clear that the quantities have alternating signs, since sin 2 ; 
is alternately positive and negative in consecutive intervals. Moreover, 
I I < 1 1; for on applying the transformation x— 5 — “n:, we have 


^VTT 

J(v^ 


(•--!> * 


■ dx ■■ 


■f 


.(v + l)7r| sm(5— 7t) I 


^:^ di=r 

TC Jiffl 


-(i^+ l)7r I 


sinSI 


dl 


> 


Xv+1)=-| sin^ 1 

L 


di= 


I ^v+i !• 
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Hence by Leibnitz’s test we see that converges. Moreover, tbe 
remainder has the absolute value 



sma; , 
- dx 

X 


sinrr 


dx 



2 


and this tends to 0 as ^ increases. Thus if we let A tend to 00 in the 
equation 

sin X 

/ - dx = ai -j- a 2 -j- ^3 'h • • • + “b ^Af 

Jo ^ 


the right-hand side tends to as a limit, and our integral is convergent. 
But the convergence is not absolute; for 

sinicl , 2 , 

-! dx — —, so that S a„ diverges. 

(v—l)Tr VTU VTT 


3. Infinite Pboducts 

In tlie introduction to this chapter (p. 366), we called atten¬ 
tion to the fact that infinite series are only one way, although 
a particularly important way, of representing numbers or func¬ 
tions by infinite processes. As an example of another such 
process, we shall introduce the infinite product. No proofs will 
be given. 

On p. 223 we met with Wallis’s product, 

IT 2 2 4 4 6 6 
2’ 1*3‘3‘5'5*7’*’ 

in which the number 7r/2 is expressed as an “ infinite product 
By the value of the infinite product 

00 

XI Clfy ■ '■ • Ctg • 0^2 ■ • • • 

v=l 

we mean the limit of the sequence of partial products 

, ^2, esq . ^2 • ^35 • ^2 ■ ^3 * • 


provided it exists. 
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The factors <^35 - . - ? of course, may also be fimctiona 

of a variable x. An especially interesting example is the “ infinite 
product for the mnctiOD. sin a?, 


suL'^a;: 


(>- 5 ) ('-?)• 


wMch we shali obtain in § 4 of the next chapter (p. 445). 


The infinite product for the “ zeta function ” plays a very important 
part in the theory of numbers. In order to retain the notation usual in 
the theory of numbers we here denote the independent variable by 5 , and 
ve define the zeta function for s > 1 by the expression 


We know (cf. § 2, p. SSO ei seq.) that the series on the right converges if 
^ If p is any number greater than 1, we obtain the equation 


1 


'1 + -,+ 


-l- + h 


+ • * • 


by expanding the geometric series. If we imagine this series written 
down for ail the prime numbers increasing order of 

magnitude, and ail the equations thus formed multiplied together, we 
obtain on the left a product of the form 


1 *- Pr* ■ 1 - ’ 

If, without stoppiug to justify the process in any way, we multiply to¬ 
gether the series on the right-hand sides of our equations, and in addition 
remember that by an elementary theorem each integer n > 1 can be ex¬ 
pressed in one and only one way as a product of powers of different prime 
numbers, we find that the product on the right is agaiu the function 
Z(s), and so we obtain the remarkable “ product form ” 

= 1 _ ■ 1 - p-o • \-pf 

This “product form”, the derivation of which we have only briefly 
sketched here, is actually an expression of the zeta function as an i nfi n ite 
product, since the number of prime numbers is infinite. 

In tbe general theory of infinite products we usually exclude 
the case where the product . . . a„ has the lim it zero. Hence 
it is specially important that hone of the factors a„ should vanish. 
In order that the product may converge, the factors a„ must 
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accordingly tend to 1 as w increases. Since we can if necessary 
omit a finite number of factors (this has no bearing on the ques¬ 
tion of convergence), we may take it that > 0. The following 

theorem applies to this case: a necessary and sufficient eon- 

00 

dition for the convergence of the product 11 a^, where > 0, 

GO V~1 

is that the series S loga^ should converge. For it is clear that 
^=1 
n 

the partial sums S loga^ = log{a^a 2 ^. . . a^) of this series will 

V=1 

tend to a definite limit if, and only if, the partial products 
01 ^ 2 .. . CLn possess a positive limit. 

In studying convergence we usually apply the following 
criterion (a sufficient condition), where we put = 1 + a^. The 

product n (1 + a^) 

V=1 

converges, if the series 

2 |.,| 


converges and no factor (1 + aj is zero. In the proof we may 
assume, after omission of a finite number of factors if necessary, 

that each | | < ^- Then we have 1 — | | > -. By the 

^ ] 

mean value theorem log(l + A) == log(l -f- A) — logl = A ^ ^ 


for 0 < 0 < 1. Therefore 


,:iog(l + aJl = 


l+Oa, 


1 - 




and so the convergence of the series S log (1 + a^) follows from 

GO V—l 

the convergence of S | |. 


From our criterion it follows that the infinite product given above for 
sin Tra; converges for all values of x except for x~0, il, ±2,..., where 
factors of the product are zero. Moreover, for p S 2 and 5 > 1 we readily 
find that 

_ jL _ 0 1 ^ ^ 

— 1 


1 — 
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Now if we let v assume all prime values, the series S— must converge, 
Binee its terms form only a part of the convergent series S -i. The con- 

I 

vergence of the product II - for 5 > 1 is thus proved. 


4. Series involvestg Bernoulli’s Numbers 

So far we have given no expansions in power series for certain elemen¬ 
tary functions, e.g. tana;. The reason is that the numerical coefficients 
which occur are not of any very simple form. We can express these 
coefficients, and those in the series for a number of other functions, in 
terms of the so-called BernoulWs numbers. These numbers are certain 
rational numbers, with a not very simple law of formation, which occur 
in many parts of analysis. We arrive at them most simply by expanding 
the function 

i + ” + ^+--. 


in a power series of the form 


B 

v=OVl 


If we write this equation in the form 

*= (e“^- 1) S —x” 

f=0 v! 

and substitute on the right the power series for — 1, we obtain, as on 
p. 417, a recurrence relation which enables all the numbers to be 
calculated. These numbers are called Bernoulli’s numbers.* I’hey are 
rational, since in their formation only rational operations are concerned; 
as we easily recognize, they vanish for aR odd indices other than v = 1. 
The first few are 


So-l. 


_1 R -1 
so’ ® 42 ! 


B - ^ B - ® 

®““ 30 ’ ““ 66 ’ 


* In some works a, sligktly different notation is used, tie basic formula being 
written 
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'VV'e must content ourselves witli a brief hint as to how these numbers 
are involved in the power series in question. First, by making use of the 

transformation 


X 4 - ~ 


+ 


X 



X e^-j- 1 
2 1 


2 * — e~i^ 


we obtain 


X , X 

- coth--: 
2 2 


.= o(2v)l 


If we replace x by 2:r, we have the series 
X coth a; 


.to (2v)! ’ 


for I a; I < tc, from which, by replacing x by —ix, we obtain 

22i'U 

a; cot a; = S (—1)* x^\ | cc I < n:. 

v=o (2v)! 

By means of the equation 2 cot 2a; = cot a; — tana* we now obtain the 


tana; = 


CO 22''/'22^' — 

= S ^ 


v^l 


(2v)l 




which holds for | a; | < ^. 

For further information we must refer the reader to more detailed 
treatises,* owing to the lengths of the proofs involved. 


Examples 

1. Prove that the poAver series for V(1 — a;) still converges when 
a;= 1. 

2. Prove that for every positive e there is a polynomial in x which 
represents V(1 — a;) in the interval 0 ^ a; ^ 1 Avith an error less than e. 

3. Prove that for every positive s there is a polynomial in t which 
represents | ^ | in the interval — 1 ^ ^ ^ 1 with an error less than s. 

4. Weierstrass' Approximation Theorem. Prove that if /(a:) is con¬ 
tinuous in a ^ a; ^ then for every positive e there exists a polynomial 
P(a;) such that \f{x) — P(x)\ < e for all values of a; in the interval 
a^x ^b. 

5. Prove that the folloAving inhuite products converge: 

n (1 + (i-)="); n ”3 7 n fi - if 121 < 1. 

n=2 nr ^ ^ 

* See e.g. K. Knopp, Theory and Application of Infinite Series, p. 183 (Blackie 
& Son, Ltd., 1928). 
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8. Prove by the methods of the test that 11 diverges. 

7. Using the identity 

v; „ = n (-) (where is the i-th primel 

.-1 Vi — pf-y 


prove that the number of primes is infinite. 
8. Prove the identity 

n (I -f = _ 

h'-o 1 


for \x \ < 1. 



CHAPTER IX 
Fourier Series 

In addition to the power series there is another class of 
infinite series which plays a particularly important part both 
in pure mathematics and in applications. These are the Fourier 
series, in which the individual terms are trigonometric functions 
and tlie sum is a periodic function. 


1. Peeiodic Functions 
1. General Remarks. 

Periodic functions of the time, that is, functions which repeat 
their course after a definite interval of time, are met with in 
many apphcations. In most machines a periodic process takes 
place in rhythm with the rotation of a flywheel, e.g. the alter¬ 
nating current developed by a dynamo. Periodic functions are 
also associated with all vibration phenomena. 

A periodic function with period 21 is represented by the equation 

f{x-\- 2l)=f{x), 

true for all values of x. We specially call attention to the fact that 
% is called the period.'^ It is worth notice that in addition to 
the period 21 , the function f{x) necessarily has the period 4Z 


*In representing periodic functions it is often convenient to denote the 
independent variable a; by a point on the circumference of a circle instead of 
the usual point on a straight line. If a function f(x) has the period 2??, say, 
that is, if the equation 

f(x + 2 ,r) =nx) 

is true for all values of x, and if we denote by x the angle at the centre of a circle 
of unit radius which is included between an arbitrary initial radius and the 
radius to a variable point on the circumference, then the periodicity of the 
function/(a;) is expressed simply by the fact that to each point on the circum¬ 
ference there corresponds just one value of the function. In the case of a 
machine, for example, the periodicity may be expressed in terms of the position 
of a point on the flywheel. 
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also, since f{x-T 4:1)^ f{x+21) =f{x): f{x) likewise kas periods 
6?, 81, ; and it is also possible (tkougli not necessarily true) 

that f{x) may have shorter periods, such as I or 1/6. Graphically, 
in any two consecutive intervals of length 21 the graph of the 
function has exactly the same form. In order to have available 
a second interpretation which some readers may prefer, we may 
think of the variable x as the time (and accordingly we some¬ 
times write t instead of x), the function f{x) then representing a 
periodic process or, as we shall also say, a vibration (or oscil- 
latian). The period 21= T is then called the 'period of vibration 
(or oscillaiion). 

If any arbitrary function f (x) is given in a definite interval, 
say, it can always be extended as a periodic fundion; 

we have only to define f{x) outside the interval by the equation 
f{x + 2nl) = f{x), where n is an arbitrary positive or negative 
integer. Here we must point out that if f{x) is continuous in 
the interval ^ x ^ I, but /(—?) 4= f{+l), our extended 
periodic function will be discontinuous at the points +1, ±3Z,... , 
(cf. figs. 7 and 8 (pp. 441, 442), in which 1 = tt). Further, in 
this case the extension fails to give us a single-valued function 
f{x) at the points x= +1, +3Z, . . . since e.g. we have defined 
/(3Z) as/(Z-f 2Z), which gives f{8l)=f{l), and we have also 
defined it as f(—l + 41), which gives/(3^) =f{—l). We avoid 
this difficulty by extending, not the function as defined for 
— I ^x but the function as defined either for — I <.x^l 
or —l^x<l; that is, we discard either the original value 
/(—Z) or the original value/(+Z). 

Here we would point out a general fact relating to periodic 
functions, which is expressed by the equation 

or, in words: the integral of a periodic function over an interval 
whose length is one period T =21 always has the same value, 
no matter where the interval lies. To prove this we need only 
notice that in virtue of the equation/(|^— 2Z) =f{i) the sub¬ 
stitution x= i — 21 gives us 

I fix) dx fii) di fix) dx. 
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In particular, for a = — I — a and ^ = — I it follows that - 
/ , f{^) dx =f f(x) dx, 

^—l~a ’^l—a 

and tence 

t /(»)=/, /{*) 

===/(*) 

wliicli proves our statement. If we recall the geometrical meaning 
of the integral, the statement is made obvious by fig. 1. 



Fig. 1.—To illustrate the integral over a whole period 


The simplest periodic functions, from which we shall later 
build up the most general periodic functions, are the functions 
ctsincoiT and a coscoa;, or more generally a sin to (x — ^) and 
acosaj(ir— I), where a(^0), m(>0), and | are constants. The 
processes represented by these functions * we call sinusoidal 
vibratmis or simple harmonic vibrations (or oscillations). The 
period of vibration is T = ^rrjoj. The number co is called the 
circular frequency of the vibration ]since 1/T is the number of 
vibrations in unit time, or frequency, o) is the number of vibra¬ 
tions in time 27t. The number a is called the amplitude of the 
vibration; it represents the maximum value of the function 
asnict)(x— I) or a cosm(x — ^), since both sine and cosine have 
the maximum value 1. The number aj(x — is called the phase 
and the number <jo^ the epoch or phase displacement. 

* Either of these formulas taken by itself (for all values of a and represents 
the class of aU sinusoidal vibrations; and the two formulae are equivalent to 
one another, since a sin<o(a; — i) = acosco{a; — 4- tt /26>)}. 

t The reader should take care to distinguish between the frequency and the 
circular frequency (Ger., Kreisfrequenz). 
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We obtain these functions graphically by stretching the sine curve 
in the ratios 1 : o along the rr-axis and a : 1 along the y-axis, and then 
translating the curve a distance | in the positive direction along the 
a;-axis (ef. dg. 2). 


By tlie addition ioTmnlm for tlie trigonometric functions we 
can also express sinusoidal vibrations in the form 

a qosc£)X -j- ^ sin.(x)X and ^8 cos coo; — a sin cos; 



respectively, where a = —a sino;^ and = a cosw^. Con¬ 
versely, every function of the form 

a coscox + sincox 

represents a sinusoidal vibration a smco(a; — with the amph- 
tude a~ \/{o?+ i8“) and the phase displacement co^ given by the 
equations a — —a sincof, ^ — a cosaj£. By using the expression 
a cos 0 ) 2 ;+ ^sincoa; we see that the sum of two or more such 
functions with the same circular frequency co always represents 
another sinusoidal vibration with the circular frequency co. 

2. Superposition of Sinusoidal Vibrations. Harmonics. 

Although many vibrations are found to be sinusoidal 
(cf. Chap. V, § 4, p. 296), it is nevertheless true that most periodic 
motions have a more comphcated character, being obtained by 
the superposition of sinusoidal vibrations. Mathematically this 
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giinply means that the motion, e.g. tEe distance of a point from 
its i^tial position as a fimction ot the time, is given by a function 
yhich is the sum of a number of pure periodic functions of the 
above type. The sine waves of the function are then piled 
up on top of one another (that is, their ordinates are added), 
or, as we say, they are superposed. In this superposition 
we assume that the circular frequencies (and, of course, the 
periods) of the superposed vibrations are all difrerent; for the 
superposition of two sinusoidal vibrations with the same circular 
frequency gives us another sinusoidal vibration with the same 
circular frequency (but with a different amplitude and phase 
displacement), as shown above. 

If we consider the simplest instance, the superposition of 
two sinusoidal vibrations with the circular frequencies coj and 
we find that there are two fundamentally different cases, depend¬ 
ing on whether the two circular frequencies have a rational ratio 
or not, or, as we say, whether they are commensurable or in- 
conimensurable. We begin with the first case, and by way of an 
example take the second circular frequency to be twice the first; 
0 ^^ = 2cui. The period of the second vibration will then be half 
tbe period of the first, 277/2<Wi = == and so it will neces¬ 

sarily have not only the period but also the doubled period 
since the function repeats itself after this double period; and the 
function formed by superposing them will also have the period 
T-^. The second vibration, with twice the circular frequency and 
bah the period of the first, is called a first harmonic of the first 
vibration (the fundamental). 

Corresponding statements hold if we introduce a further 
vibration with the circular frequency 0)3 = Here again the 
vibration function sin Scopx will necessarily repeat itself with the 
period = T-^. Such a vibration is called a second harmonic 
of the given vibration. Likewise we can consider third, fourth,.... 
(n—l)-th harmonics with the circular frequencies <:o 4 == 4 ajj,, 
£^5 = 5coi, . . . , == nco^, and, moreover, with any phase dis¬ 

placements we please. Every such harmonic will necessarily 
repeat itself after the period = 27r/a»i, and consequently every 
function obtained by superposing a number of vibrations, each 
of which is a harmonic of a given fundamental circular frequency 

will itself be a periodic function with the period =T^. 

By superposing vibrations with circular frequencies ranging from 
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that of the fimdamentai to that of the {ti — l)-th harmonic we 
obtain a periodic function of the form 

n 

iS (a;) = a -f S (a^ cos va)X + K voyx), 

v=i 



{The constant a, which we have introduced here in order to make 
the formula sKghtly more general, does not afiect the periodicity, 
since it is periodic for any period.) Since this function contains 



Fig. 4.—Combination of vibrations 


2 n + 1 constants which we can choose arbitrarily, we are thus 
able to generate very complicated curves which are not at all 
like the original sine curves. Figs. 3-5 illustrate this graphically. 


Tile proportions of the figure correspond to the assumption o) * 1. 
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The term '' harmonic ” originates in acoustics/^^ where we find 
that if a fundamental vibration with circular frequency o) cone- 
gpoads to a note of a certain pitch, then the first, second, third, fee., 
harmonics correspond to the sequence of harmonics of the funda¬ 
mental, that is, to the octave, octave + fifth, double octave, &c. 

In general, in the case of 
superposition of vibra- 
—— tions in which the circular 
I \\ frequencies have rational 

I I j ratios these circular fre- 

!i '/ quencies can all be repre- 

Y ^ sented as integral multiples 

of a common fundamental 
\\ circular frequency. The 

superposition of two vihra- 

\ V \ 




Fig. st.—Combination of vibrations 


tions with incommensurable circular frequencies co^ and cog, 
however, represents an intrinsically different type of pheno¬ 
menon. Here the process resulting from the superposition of 
sinusoidal vibrations will no longer be periodic. We cannot go 
into the mathematical discussions that arise from this, but 
merely remark that such functions always have an approxi¬ 
mately periodic character, or, as we say, are almost 'periodic. 
Such functions have just recently been studied in great detail. 

A final remark on the superposition of sinusoidal vibrations 
is concerned with the phenomenon of so-called heats. If we 
superpose two vibrations both with unit amplitude but with 
different circular frequencies and coo, and if for the sake of 
simplicity we take the same value of ^ (see p. 427) for both (the 
generalization to arbitrary phase can be left to the reader), then 
we are merely concerned with the behaviour of the function 

y = sincujLir + sinoj^x > 0 ^ 2 ^ 

* In acoustics the terms overtone, (upper) partial are also used. 

fThe curves drawn in the figure correspond to the trigonometrical poly« 
Qomials obtained by taking 3, 5, 0 and 7 terms respectively of the series 

sina; , sin2a; , sin3a: , sin 5a: , rtSinUa: , sin7a; , sin9a; . 

-r + 2__+ -^ +_+ 2 -^ + -^ + — H-.... 
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By a weli-lnio-wn trigonometrical formula we have 

= 2 cosKcJi — cug)* + (i}^)x. 

Tills equatioa represents a phenomenon which we may think of 
as follows; we have a vioration with the circular frequencv 
-i- oio) and the period 477/(001 + <^2)- This vibration, how¬ 
ever, has not a constant amplitude; on the contrary, the “ am¬ 
plitude’’ is given 'by the expression 2cos^(coi — ^2)^! which 
varies with a longer period 47r/(ooi — 002). This point of view is 
particularly useful and easy to interpret when the two circular 
frequencies coi and are relatively large while their difierence 



(toi — oo,) is small compared to them. Then the amplitude 
2 c 03 -|(ooi — 002)2; of the vibration with period 47r/(coi-(-ooj) 
will vary only slowly compared with the period of vibration, and 
this change of amplitude will repeat itself periodically with the 
long period 4 w/{£Oi — oog)- These rhythmic changes of amplitude 
are called beats. Everyone is acquainted with this phenomenon 
in acoustics and perhaps also in wireless telegraphy. In wireless 
telegraphy the circular frequencies oo^ and oog are as a rule far 
above those which the ear can detect, while the diSerence 
ooi — 002 falls in the range of audible notes. The beats then cause 
an audible note, while the original vibrations remain imper¬ 
ceptible to the ear. 

An example of beats is illustrated graphically in fig. 6. 
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2. Use of Coi^iplex Notation 
1 . General Remarks. 

The investigation of vibration pbenomena and periodic func¬ 
tions gains in formal simplicity if we make use of complex num- 
beiSj combining eacb pair of trigonometric functions cosuia; and 
siiLiox to form an expression of the type cos0)0:;-}- i sincu^c — 

(cf. Chap. VIII, § 7, p. 411). Here we must bear in mind that one 
equation between complex quantities is equivalent to two equa¬ 
tions between real quantities, and that our results must always 
be interpreted and made intelligible in the real domain. 

If we everywhere replace the trigonometric functions by 
exponential functions in accordance with the formulse 

2 cos d = sin ^ 

we express sinusoidal vibrations in terms of the complex quan¬ 
tities or 

respectively, where a, w, and are the real quantities ampli¬ 
tude, circular frequency, and phase displacement. The real 
vibrations are obtained from this complex expression simply by 
taking real and imaginary parts. 

The convenience of this mode of representation for many 
purposes is due to the fact that the derivatives of the real vibra¬ 
tions with respect to the time x are obtained by differentiating 
the complex exponential function just as if i were a real con¬ 
stant, as is expressed by the formula 

y a{ cosw {x~ i sin CO (x— f)} 
dx 

= sin6u(a; — ^) + ^’ COSO) (a; —1)} 

= iaco[ G0sa){x — i) i sina)(a; — 

dx 

2. Application to the Study of Alternating Currents. 

We shall now illustrate these matters by means of an important 
example. Here we shall denote the independent variable, the time, by t 
instead of a:. 

(B798) 


15 
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We consider an electric circuit with resistance S and inductance L, 
on which an estemal electromotive force (voltage) E is impressed. In the 
case of direct current E is constant, and the current I is given by Ohm’s 


If, however, we are dealing with alternating current, E a, function of 
the time t, and consequently so is I, and Ohm’s law takes the form (of, 


p. 1S2) 


E — L 


dl 

dt 


= BI. 


In the simplest case, to which we restrict ourselves here, the estemal 
electromotive force E is sinusoidal with circular freq^uency co. Now instead 
of taking this oscillation in the form a eoQc^t or a sincoif, we combine both 
possibilities formally in the complex form 

E = £8^^ = s coscD^ -f- is sinoii, 

where e(>0) represents the amplitude. We shall operate with this “com¬ 
plex voltage “ as if f were a real parameter, and we thus obtain a complex 
current /. Then the significance of the relation thus found between 
the complex quantities E and I is that the current corresponding to an 
electromotive force s cosco^ is the real part of 7, while the current correspond¬ 
ing to an electromotive force s sincoi is the imaginary part of I. The com¬ 
plex current can be calculated immediately if for I we write down an 
expression of the form 

I =: = (x(cos<ot + i sinco^); 

that is, if we make the assumption that I is also sinusoidal with circular 
frequency oi. The derivative of 1 is then given formally by the expression 

dt 

= aco(—sinco^ + i cosco^). 

Bv substituting these quantities in the generalized form of Ohm’s law and 
dividing out the factor 8^’“^ we obtain the equation s — oXfm = Ba, or 


B -|- 

so that E — {B + iaL)! == Wl, 

We may regard this last equation as Ohm’s law for alternating currents 
in complex form, if we call the quantity 

W = B-\- icxiL 

the coTiiplcx resistancQ of the circuit. Ohm’s law is then the same as for 
direct current: the current is equal to the voltage divided by the resistance. 
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If we write the complex resistance in the form 
W == = ta cos S -f- iiv sin 


w= Via-+ L^ar), tan S = 

R’ 

we obtain 

1=1 e'Xcof-s)^ 

w 

According to this formula the current has the same period (and circular 
frequency) as the voltage; the amphtude o of the current is connected 
with the amplitude e of the electromotive force by the eq^uation 



and, in addition, there is a difference of phase between the current and the 
voltage. The current reaches its maximum, not at the same time as the 
voltage, but at a tune S/co later, and the same is of course true for the 
minimum. In electrical engineering the quantity w = -v/(^ 4. ^ 

frequently caUed the impedance or alternating current resistance of ke 
circuit for the circdar frequency co; the phase displacement, usuaUy stated 
in degrees, is called the lag. 


3. Complex Eepresentation of the Superposition of Sinusoidal 
Vibrations. 

So far the complex notation has been used to denote the com¬ 
bination of two sinusoidal vibrations. But a singk vibration or a 
compound vibration of the type 

n 

= a + S {a^ cos vx -f- sin vx) 

v=l 

(for simplicity we have taken n> = 1 ) can also be reduced to com- 
plex form by substituting 

cosr-m = 1 (e*"* -f e''"*) 


and 


smi<c: 


2t 


, (e*' 


*). 


The above expression then becomes an expression of the form 
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where the ccmples nuiabers a,, are coruiected with the real 

niiinbers s^nci uj tjie equac-ions 

% = a„ -r ^ = ^ 0 ; 

In order tiiat the equation = a, + a_,, shall formally include 
the case v == 0, vre often put a = aQ = ao/2. 

Conversely, we may regard any arbitrary expression of the 
form 

v»“—n 

as a function representing the superposition of vibrations, written 
in complex form. In order that the result of this superposition 
may be real it is only necessary that a„ + a_„ should be real and 
_ a_^ a pure imaginary; that is, a„ and a_„ must be con¬ 
jugate complex numbers. 


4. Deduction of a Trigonometric Formula. 

By using complex notation we obtain a very simple proof of a formtila 
'vhich we shall need later. This is the trigonometric summation formula 

(a) = i -j- cosoc -p cos 2a + • •. -f- cosTza = —--, 

” 2sin|-a 

which is true for all values of a except the values 0, ± 47 r,.... 

To prove this we replace the cosine function by its exponential ex¬ 
pression and thus bring the sum Gr„(a) into the form 

j/= —n 


On the right we have a geometric progression with the common ratio 
^ia. ^ 1. Using the ordinary formula for the sum, we have 





_ g2w+l 1 Q~ina _ g(n + l)fa 

1 — ^ 2 1 — 6 * 0 - ' 


On multiplying numerator and denominator by we obtain 

sin(n + iOot 


a„(a) = 


2 sin IcL 


as was stated. 
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Examples 

JV • 

1. Sketch the curves y = S 5^5^ for ^ = 3 5 B 

n > > 

^ cos t 

2. Sketch the curves y = E- for i\r = s a q 

n-i " * 

3. Evaluate the sum sin a + sin 2a + ... 4- sinTia. 

^ ^ ;;r+l-- ’ tJie value 

= i + cos a + cos 2a + . „. + cos7^a, prove that 


m-h 1 


sin- 


(The expression is called the “ Pejer kernel ”, and is of great importance 
in the more advanced study of Fourier series.) 

5. Show that 1 , x , 

-/ 

TV J —n- 

where 5^(a) is the Fej^r kernel of Ex. 4. 


3. Fotjbiee Sekies 

The function 

/S(a;) == a + 2] {a^ cos vx-{- sinv'a;) 

i/=i 

resulting from the superposition of sinusoidal vibrations contains 
2 n+l arbitrary constants a, a„, The question now arises 
whether these constants can be so chosen that in the interval 
—w ^ a; ^ 77 the sum S{x) shall approximate to a given function 
/(s), and if so, how they are to be found. More precisely, we 
inquire whether the given function f{x) can be expanded in an 
infinite series 

00 

/(a?) = a + S {a^ cos vx + sin vx). 

V=1 

If we assinne for the moment that this expansion of the 
function/(a;) is actually possible and that the series converges 
uniformly in the interval —tt ^ a: ^ tt, we readily obtain a 
simple relation between the function f{x) and the coefficients 
^ b^. (We shall soon see that the notation a == 
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is justified by its convenience.) We multiply the hypothetical 
expansion above by cos vx and integrate term by term, as is 
missible on account of the uniform convergence. In vi^e of tht 

ortiiogoiialitj relations 


/“ "• • j f 0, if m 4= 

/ sin mx ax — \ , 

J sin mx cos nxdx — 0, 


j l^> if m 4= n, 

/ cos mx cos nxdx — j ^ ’ 

[tt, if m=:n 4= 0, 


proved in Chap. IV, § 3 (p. 217), we at once obtain the formula 
1 

ct>y — - f{x) COS vxdx 

TT*'— -Tj. 


for the coefficients. Similarly, by multiplying the series by sinra 
and integrating, we have 

1 

K = - f{^) sin vxdx. 

These formula assign a definite sequence of coefficients 
o„ and usually called the Fourier coefficients, to every 
function f{x) which is defined and continuous in the interval 
—«■ g a; g 77, or has only a finite number of jump discontinuities 
there. If the function/(a:) is given, we can use these quantities 
a,, 6, to form the Fourier partial sunns 

n 

(^) = + 2 (a^ COS vx -}- 6^ sin vx), 

r=i 

and we may also formally write down the corresponding infinite 
'‘ Fourier series Our^ problem is to distinguish simple classes 
of functions/(a;) for which this Fourier series does actually con¬ 
verge and does represent the function. 

In order to formulate the result which we wish to prove, we 
introduce the following definition. A function J{x) is said to be 
sectionally smooth ^ in an interval if it is itself sectionaflj 
continuous f (that is, continuous in the interval except for a 

* Ger. stiickiveise glatt. CJer, stUclcw&ise stetig. 



FOURIER SERIES 


439 


m 

finite ntunber of jump discontinuities) and if in addition its first 
derivative f'{a:) is sectionally continuous. 

We shall imagine the function f{x) originally defined in the 
interval —jr ^ a: ^ w to be periodically extended. 

At each point at which the function f{x) has a jump discon- 
timiity we shall alter the function, if necessary, and shall assign to 
it the value which is the arithmetic mean of the left-hand limit 
and the right-hand limit of f(x); that is, we write 

fix) = Ufix — 0) +f(x + 0)), 

ftHere f{x—0) and f{x + 0) are simply the limits of f(x) as x 
approaches x from the left and from the right-respectively. This 
equation is obviously true for every point x at which f{x) is con¬ 
tinuous. 

Our goal is the following theorem: 

If the function f(x) is sectionally smooth and satisfies the above 
quation, then its Fourier series converges at every 'point x and 
represents the function,'^ 

Further, we shall prove the following theorem: 

In every closed interval in which the function f(x) {imagined 
periodically extended) is continuous as well as sectionally smooth^ 
the Fourier series converges uniformly. 

Finally: 

If the function f(x) is sectionally smooth and has no dis¬ 
continuities, the Fourier series converges absolutely. 

The proofs of these theorems will be postponed until § 6 
(p. 447). Here we merely wish to emphasize that the functions 
which can be expanded according to these theorems have a very 
high degree of arbitrariness; it is by no means necessary that 
the functions should be given by a single analytical expression. 

In the next section we shall display the extraordinary 
fertility of the Fourier expansion by discussing a number of 
examples. 

* It may be remarked incidentaUy that this theorem can be proved for 
more general classes of functions. The result formulated here, however, suffices 
for all applications. 
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4. Esa:.iflbs ob Fourier Series 


1. Preliminary Eemarks. 

We siiali ass-ame that our functions f{x) have the period 2 r 7 
and are defined in the mterval — •a <C x <C tt. Beyond this interval 
to the left and the right, they are to be extended penodically, 
as on p. 426. 

Before going into details we remark that if f(x) is an even 
function (cf. p. 20), then clearly /(x) smvx is odd and f(x) 
cos vx is even, so that 

h = - I / (x) sv!ivxdx= 0; = - / /{x) cos vxdx. 

We thus obtain a “ cosine series If, on the other hand, the 
function/(a;) is an odd function, then 

a=- f{x) COS vxdx = 0; b^—-\ f{x)smvxdx. 

77 *^ —7f 'TT'^O 

We therefore obtain a “ sine series 


2. Expansion of the Functions ^(x) = x and <p(x) = x^. 

2 

For the odd function x we have 6^, = - / x sm.\fxdx, and on integra¬ 
tion by parts ^ 




r 

0 ^ Jo 


cosvxdx— (—1)^+1-. 

V 


Hence for the periodic function which in the interval —tt < a; < is 
equal to x {cf. dg. 7) we obtain the expansion 

, , - _ /smx siji2x , sin3a; , \ 

If we put X — 7zI 2 we obtain Gregory’s series, 

4 3 5 


with which we are already familiar (p. 319). The function ^{x) represented 
by this series is not a continuous function; on the contrary, it jumps by 


* Consequently, if the function f{x) is initially given only in the interval 
0 < X < TT, then we can extend it in the interval — ‘jt < x < 0 either as an 
odd function or as an even function, and correspondingly expand the funetion 
in the interval 0 < x < tt either in a sine series or in a cosine series. 



EXAMPLES 


rx] 


441 


an amount 2^ at the points a — Ictt, h — rt3. . At these 

points of discontinuity, that is, at the points a; = ± 1, ^=3, ±5, . .., 

each term of the series is zero, and hence the function itself is zero. Hence 
at the points of discontinuity the series represents the arithmetic mean 
of the left-hand and right-hand limits. 

If 5 is any fixed number between — 7t and tt, and if we replace x in the 
above series by {x — 5)? we obtain the series 


o/sin(re— 5) _ sin2(a;— 5) sin3(£K— g) , 

i ) == 2 2+-3-‘ V 

222 

--sin^ cosa; + - cos^ sina; + - sin 25 cos2a: 

1 X 2 

9 2 2 

^ - cos25 sm2a: — - sin35 cos3a; - cosS? sinSa; 

2 d o 



This may also be written in the form of a Fourier series with coefficients 


Qq == 0, a, 


/_i\n 

= 2 ^ sin^iCj 


2 - - - — cosn^, 


which tend to zero as n increases; this series represents a function having 
the discontinuities described above at the points a;=Ed:nr, Stt, .... 

For the even function cp(a;) = we find, on integrating by parts twice, 
that 

== ^ r Gosvxdx — (—1)^ (v > 0), 

TT Jo V- 

2^2 


so that we obtain the expansion 



rcosa; 

■ 


cos 2x 

' 22 ' 




cos 3a; 



By differentiating this series term by term and dividing by 2 we formaUy 

recover the series for 4^(a;) = a?. ^ ^ ^ 

(K798) ^ 
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3. Expansion of the Function x cosa;, 

For this odd function we have 

2 

Jo 


2 /*^ 

= 0, K — ~ I ^ sinva:<ia;. 

Jq 

By using the formula 

f xsm[Lxdx = {—1)^'^^- ({ 1 = 1 , 2 ,,,.} 

Jo 


found in the previous sub-section, we evaluate hyZ 

2 1 /'r 

X coscc sm vo; ax — 

Jo 

(^l).+ 2 ^ (^1) 


2 I 

xcGSxsm^xdx — ~J a:(sm(v-j-l)a;-f sui(v~ l)a;)da; 

(v = 2, 3,...), 


2v 


v+1 


V ~ 1 V“ — 1 





We therefore obtain the series 


1 CO (_i)% 

cccosa; = — - sina; i-2 S --—^sinvx, 

2 1 

and if we add the series found on p. 440 this becomes 


a:(I -f- cosa;) = - sina; 

2 




sin 2a: 


sin 3a; sin 4a: 


2.3 2.3.4 3.4.5 



When the function which is equal to x cos a: in the interval — 7 t < a; <:: 
is extended periodically beyond this interval, the same discontinuities 
(cf. fig. 8) occur as are exhibited by the function 4i(a;) considered in No. 2. 
On the other hand, if the function a:(l + cos a:) is periodically extended it 
remains continuous at the end-points of the intervals, and in fact its deri¬ 
vative also remains continuous, since the discontinuities are eliminated 
by the factor 1 -f- cos a;, which together with its derivative vanishes at 
the end-points. 
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4. The Function_/(;«:) = | ^|. 


This function is even; consequently b^= 0 and 

2 

a^==- 

77 . 

and on integration by parts we readily obtain 


f 

Jo 


X cos '^xdx= ~x sin ^x 

V 


J f X cos va; dx, 

0 

ly obi 

•tt 1 ^ 

-/ sr 

0 v7o 


sin dx 


0, if V is even and =j= 0, 


14 “ 


V is odd. 


Consequently 


S{=^) = 




, cos 3a; , cos 5a; , 
cosa; 4-- +- U 


■> 


If we put a; = 0, we obtain the remarkable formula 


5. Example. 

The function defined by the equations 

f —-1, for —TT < a; < 0, 
0, for a; = 0, 

+ 1, for 0 < a; < Tc, 

Vi 



0 


-1 


7L\ 


Z>7C 


Fig, g 




as indicated in fig. 9, is an odd function. Hence a^, = 0 and 

f 0 if V is even. 


^ Jq 


sin vx dx = 


- if V is odd. 


80 that the Fourier series for the function is 

. 4 /sinx , sinSa; , \ 


For a; = —, in particular, this again yields Gregory’s series. 

2 

This series can be formally derived from that for | a: | by term-by-term 
differentiation. 
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6. The Function f{x) == j sin ^ [. 

The even function fix)— j sin re j can be expanded in a cosine series 
the coefficients being given by the following calculation: 


j sinre cos vx dx = 
2 Jq 


^ J {sin(v + l)a; sin(v — 




We thus obtain 



0 if V is odd, 

-2 . 

- n V IS even. 

v2~ 1 


f{x) = j sinx I 




7. Expansion of the Function cos i^x. Resolution of the Cotan¬ 
gent into Partial Fractions. The Infinite Product for 
the Sine. 

Let f{z) = cosjj^ for —Ti; < re < IT, where |jl is an integer. Since 
f(z) is even we again obtain = 0, while 


^a^^J^cosuxoosvxdx=^^J^ {cos(p + v) rc + cos (ji ~ v)rc}i?a; 

~ ^ ~r , sm([x-' v)7C| 

2 I pi -f V pi — V 1 

pi(-!)«' . 

= i_j- L sm pE.7u. 

pl“ — V“ 


We thus have 
cos 


2UI sin UTT / I 

>s Lire =-^ ( — 

TT \2 li2 


cos re , 

pi2 - 12 


cos2rc 

pi® — 2® 



This function remains continuous at the points a; = diTu. If we put rc = 
divide both sides of the equation by sinpir, and then write rc instead of g' 
we obtain the equation 


cot TZX = 


TT V2rc® a;2 - 12 


+ 




This is the so-called resolution of the cotangent into partial fractions, a veiy 
important formula frequently discussed in analysis. We now write this 
series in the form 


cot -x 


1 


Tjrc 


gg(-j—+ _i 

7Z 112 „ ^2 2® ~ re® 



If X lies in an interval 0 ^ rr ^ 
2 ] 

absolute value than - -. 

K w® — g® 


g' < 1, the %-th term on the right is less in 
Hence the series converges uniformly in 
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this interral, and can be integrated term by term. We thus obtain 

sinTra; 


7 t J ^ot Tzt — dt = log 
on the left, and 


Hm 

5_^o Tia ^ T^x 


log (l - p) + (l “ I) + • • • = 2 ^ log (l - $) 


on the right, multiplying both sides by tt. If we pass from the logarithm 
to the exponential function we have 


Hence 


n 

sin Tzx 2 -xVv-) 

° _ gn—>-oo i/=l _ 

TZX 

= Iim 

n —>-(50 ^ ' 

sinTua; = tto: ^1 — 


\ioga-x^iv*} 

Jim e 
«-> 00 



We have thus obtained the famous expression for the sine as an infinite 
product.* From this, by putting a; = ^, we obtain Wallis’s product 

K 1° 2v 2v 2 2 4 4 
2 ^i\2v - l*2v-fl~“r3‘3*5“‘’ 

as on p. 224. 


8. Further Examples. 

By brief calculations similar to the preceding we obtain the following 
further examples of expansions in series. 

The function f{x) which is defined by the equation f{x)= sin pa; for 
—TT < a; < 7u can be expanded in the series 


. . 2sinp7T / sina; 2 sin2a; 3 sin3a; \ 

/(*)= sm(ur=-^ + . . .j. 

If we put a;= — and use the relation smp7r= 2 sin— costhis 
2 2 2 

^ives us the resolution of the secant into partial fractions, that is, of 
bhe function-; this expansion is 


TT 

COS a - 
2 


TT sec 7VX = 


^ « (-l)v(2 v-l) 

= 4 Zi 


,^l4a;2-(2v~ If 


where for p/2 we have written x, 

* This formula is particularly interesting because it shows directly that 
the function sinTra: vanishes at the points a; — 0, drh db2>. • • • lu this respect 
it corresponds to the factorization of a polynomial when its zeros are known. 
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, ,, - ■•?■ * r.-i- 005=11 an d sinli u.x {—‘K<x< 7 t] 

The series for the -r-p " .... . ‘ ^ 

9 ,^ ^ /I cosa; , cos 2a; __ cos 3a: _^ ^ 

cosh jjia; == ^ sinhti.^ ^2 h_ 12 ^2 _u 2 ^ + 3^ / 

r / sina; 2 sin2a; , 3 sin3a; _ , \ 


sinh == — smh 


,2 _l. 12 _l_ 22 t ^2 4 , 33 


EXAlMi'LES 

1 Find the Fourier expansions for the functions which Me perio<hc 
with period 2- and which in -rr < a: ^ rr are defined by the formute 

(qV ^cx (6) {x^ - Tz^f. (c) sinaa:(l + cosa:). 

/(^)=0(-7r<rr<a), f{x) = 0{b<z^n). 

2. The function f{t) is periodic with penod l^and m 0 S a: < 1 it ia 

giwen by /(f) = «• Prove that /(<) = 2 “ ^• 

3. The polynomials B„{t) (BemoulH polynomials) are defined by the 

relations: (ff) B^{t) =t-h (&) (c) B„(i) dt = 0. 

Pind Bo(t)f B2,(t)9 -^4(0 * . . j: 4. +t^ 

{Note,^The numbers J5„(0) are rational, and are, m fact, the same as 

Bernoulli’s numbers B^l cf. pp. 422, 423.) 

4. Verify the Fourier expansions for the Bernoulli polynomials: 


1 f “ sin2n7rri 


P If. 3 f ^ sin2?i7tf) 




3 f £ COs2?l7Ti) 


5. Prove that 


S — = —. 
n-i 90 


1 1 J- - = — 

6. Prove that -p" 3^ ' p 7s"■ 32’ 

1 1 _ TT^ 

7. Prove that {a) 1 + p + ^ + 72 ^ 

1 1 _71:® 

(^) ^ ^ 32 42 ’ 12* 

1,1 1 , 

(c) 720‘ 

8. Obtain the infinite product for the cosine from the relation 

sin27ca; 

2 sinyra; 


cos TZX = 
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5. The Convergence of Fourier Series 

We now proceed to establish rigorously the theorems which 
■were stated in § 3 (p. 439) and illustrated in § 4 (p. 440). 

1. The Convergence of the Fourier Series of a SeetionaUy 
Smooth Function. 

We first recall that if f{x) is any function which is defined 
and sectionally continuous (that is, continuous except for a 
finite number of jump discontinuities at most) in the interval 
—TT ^ a: ^ 77, we can form the Fourier coefficients oif{x) accord¬ 
ing to the formulse 

1 1 
a^= - fit) cos vtdt, b^= - f(t) smvtdt, 

and we can formally write down the series 
00 

|ao + 2 (a^ cos vx + sin vx). 

This series is called the Fourier series corresponding to /(a;), 
irrespective of whether it converges or not. We are now about 
to find the conditions which must be imposed on f{x) in order 
to ensure that the Fourier series corresponding to f{x) does con¬ 
verge and does represent f{x). We assume that f{x) is extended 
periodically beyond the interval — 77 < x ^ tt. 

The theorem which we shall now prove is as follows: 

If the function f(x) is sectionally smooth ^ and at each point of 
discontinuity (x) satisfies the equation f (x) = J | f (x — 0)+f (x -f- 0)}, 
then the Fourier sei'ies corresponding to f (x) converges at every point 
and represents the function. 

To prove this theorem we consider the partial sums 

n 

Sn (x) = -f- S {a^ cos vx + 6^sin vx). 

V=1 

If for the coefficients we substitute the integral expressions 
found above and then interchange the order of integration and 
summation we obtain 

Sn{x) = — / fit) ] - + S (cos vt COS VX + sin vt sin^r) V dt, 

V2 „ = 1 J 

* That is,/(a:) is sectionally continuous and its derivative/'(a;) is sectionally 
oontinuous also. 
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or, using the addition tlieorem for the cosine, 

= ~j_ f{i) 11 + 2 TOS v(t~ a:) j dt. 


[Chap 


If we now apply the simnnation formula obtained on p. 430 , tHs 
becomes 





siIl(?^+ 1) {t-x) 


Finally, making the transformation r= {t — x) and noting the 
periodicity of the integrand, we obtain 



sin(^+i)T ^_ 

sin|-T 


Starting with this form of the partial sum we can 

prove, by means of the following lemma, that S^ix) tends 
to fix). 

Lemina. If the function s(x) is sectionally continuous in the 
interval a ^ x ^ b, then the integral 


=j s{t) sinAi5(^ 


tends to 0 as X increases. 

In the proof we may take s{x) to be continuous in the 
whole interval, since otherwise we need only carry out the 
argument for each sub-interval in which s{x) is continuous. 

As in the similar argument on p. 418 et seq., we notice 
that if A is positive the function sin Xt is alternately positive and 
negative in successive intervals of length tt/X. For large values of 
A the contributions to the integral from adjacent intervals almost 
cancel one another, since on account of continuity the values of 
${x) in two such adjacent intervals differ from one another only 
slightly. We make use of this circumstance by transforming the 
integral I by the substitution t = t+ h, where h = tt/X; then 
sin Xt= —sin At, and we obtain 


2 = 



sinAT£ZT. 


If we again write the letter t instead of r and then add the two 
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expressions 


for I, we have 


21 = — f sit + h) smUSt + f {s{t) — sit + ^)} sinAfc^f 

'^a—h *^<3 

+ / s{t) smXtdt. 

If M is an upper bound for the absolute value of six), that is, 
if for all values of a; in the interval under consideration | s (a:) | 
^ M, then from this expression for I the inequahty 

2 111 ^ 21f7i + f’’~\’‘sit) -sit+h)\di 
‘'<2 

follows at once. Now let e be any positive number; if we choose 
A so large that in the whole interval a ^t ^b — h the expres¬ 
sion I sit) — s(f -f h) I remains less than e/(6 — a) and also 

Mh — ^ then | / | < e; and consequently,* since e can 
A 2 

be cbosen as small as we please, lim 1=0. 

X —^00 

Besides tliis lemma we need the integration formula 


*^0 2sin-|^ 2’ 

which is true for every positive integer n. This we readily estab* 
lish by using our summation formula for the cosine, since 


sin(9^ + i) ^ 
2 sin 'k 


~ f (J + 2 cos vt) dt — 
‘'0 1 2 


Proof of the Main Theorem .—By means of the lemma it 
is easy to prove our main theorem, i.e, to prove the formula 


lim SJx) = lim ^ r /(x -f t) 


2 siU'k 


*If we assume that s(a:), besides being continuous, has a sectionahy con¬ 
tinuous derivative 8\x), the proof of this lemma follows simply on integration 
by parts. For 

J s{t) siaXtdt = i |5(<2) cosAa — s{b) coaA6+ s'(i) cosAif?i|. 

Here we see at once that as A increases the right-hand side tends to zero. 
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We begin by subdiyiding the interval of integration at the 
origin. For fixed values of x the function 

„/(^+ 0) 

is sectionallv continuous in the interval 0 ^ ^ ^ tt. For this is 
obvious when 0 < ^ ^ tt, while the continuity when t = 0 follows 
from the assumed existence of the right-hand derivative 

lixn /(^~r0'~/(^4~Q) — 0) 2 sinj^ 

2^o,t>o t, t-^+o 2 sin|^ ’ I 

= iim /(^ ~h 0 ~~/(^ + 0) 


2 sin|^ 


Hence, as A = n | increases, the integral 
- f ${t) sin M dt 

77 *'0 

r/ix+of^di 

27r*^o sin^^ 277*^0 sinj^ 

tends to zero. 

Since, however, the factor f{x + 0) can be taken out of the 
second integral on the right, and since for A = | the integral 

jT sin^ immediately obtain the equation | 


I f{x+t) 


sinAi, 1. 

^*--/(x + 0). 


In the same way we obtain 


x-^oo 277 ^ sin|J 2*' 

for the interval —tt ^<5^0, and by addition 


x-^oo 277 sint^ 


* For this notation see p. 439. 

t By putting x ~ 0, f{t) = (sin ^t)lt in this equation, and then replacing t 
by «/A, we obtain the important relation (cf. pp. 251-253) 

lim 

X-^ooJq u 2 
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2 Further Investigation of the Convergence. 

In the neighbouThood of those points where the function/(:r) 
is discontinuous the Fourier series does not converge uniformly; 
for according to Chap. VIII, § 4 (p. 393), a uniformly convergent 
series of continuous functions possesses a continuous sum. Never¬ 
theless, we have the following important theorem: 

If a sectionally smooth periodic function has no discontinuities, 
its Fourier series converges absolutely and uniformly. The conv&r- 
gence of the Fourier series for any sectionally smooth function what¬ 
ever is uniform in every closed interval which contains no point 
of discontinuity of the function. 

In order to prove this theorem we start from a fundamental 
inequality satisfied by the Fourier coefficients of any function 
f[x) which is sectionally continuous (note that f{x) is not assumed 
to be sectionally smooth). This so-called BesseVs inequality states 
that for all values of n 

A _ 1 ir 


The proof follows from the fact that the expression 

dm- — S {a^ cos vx + 6^ sin vx)^ dx 


is always positive or zero. If we evaluate the integral by 
expanding the bracket under the integral sign and recalling the 
orthogonality relations and the definitions of the Fourier 
coefficients, we at once obtain Bessel’s inequality in the form 


In addition to Bessel’s inequality we make use of Schwarz’s 
inequality (p. 13): if %, . . . ,Un and v-^, '^25 • • • ? 

arbitrary real numbers, it is always true that 

( n \ 2 n n 

2 ^ S _ 2 v ^, 

z/=l / 1/=1 V~1 

the sign of equality occurring only when the sequence u is pro¬ 
portional to the sequence v. 

We now assume that the periodic function f{x) is sectionally 
smooth, and also continuous. The derivative g{x) ~f'{x) is 



FOURIER SERIES [Chap 

452 

sectionallv continuous, and -we easily show that c„ and the 
Fourier coefficients of gix), satisfy the relations 


Ca = 0, 

c, = \ 

djy 




for on integration by parts we have 
c^ = -fj{x) cosvxdx 

*TT " , 

I -f« 1 ; 

= i /(x) cos va: I sm vxdx= vh„ 


a similar proof holding for the other statements. 

Bessel’s ine(iuahty applied to the function g{x) therefore 


gives us ^ ^ 

2 + K^) = S + d/) ^ - J_^ {9{x)Y dx. 




If for brevity we denote the right-hand side of this inequahty 
bv 31-, and apply Schwarz’s inequality, we find that when m>n 

m 

s 1 o cosva:-r &,,sinKC j ^ S 
= n+l v-n + 1 

= {; - ■“ V(,i« 

V— n *r i \ 


since ^ amplitude of tie periodic function 

(2,^ COS sin VX. ^ 

But owincy to the convergence of 2 the right-hand side, 

which is independent of x, can be made as small as we please by 
choosing n and m large enough, which proves the absolute and 

uniform convergence of the series.'*’ 

In order to prove the above theorem for sectionally smooth 
functions which are discontinuous, we first consider a special 


function ^{x) of this type. 

♦The same considerations show incidentally that for periodic 
«ith continuous derivatives of the (A - l)-th order and derivatives of the 

A-th order which are at least sectionally continuous, the sum + 

X’To S Foftcfa fSn”]£p*£? 

series of the derivatives up to the order (A - 1) converge absolutely and uniformly, 
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In the interval — w < a; < tt we define tpix) as equal to x] out¬ 
side this interval ^{x) is extended periodically. According to 
p. 440 its Fourier series is 

^/sina; sin2a:_^ sin3a: 






This series cannot be uniformly convergent, for its sum is 
the discontinuous function >p{x). We shall show, however, 
that the convergence is uniform in every interval —l^x^l 
for which 0 < Z < tt. 

The proof is based on a special artifice.* We observe that in 

the interval —Z ^ a; ^ Z the function cos - is never less than the 

I 2 

positive quantity cos 2 ~ multiply the absolute value 

of the difference between the m-th and n-th. partial sums of the 
above series (m > n), that is, the expression 


jSJx)-S„(x)i 


= 2 


sin(u-l-l)a; sin(n-f'2)a: 


n + 1 


n + 2 


+ 




sinma; 

m 


00 

by tlie function cos tlien in accordance witi the well-known 

2 


trigonometric formula 2 sint^ cos?; — sm{u -f- ?;) + sm(w — v), we 
obtain the absolute value of the expression 


2 cos ^ j_-f sinwx] 

2^ n 1 n~{- 2 *“ mx i 

_sin(??-f-|)x sin(??+__^sin(m-f-|)a; 

n-\-l n-\-2 ■“ m 

sin(? 2 -|-|)a? sin(n+§)a; sin(n4-f)2^_i 

% -j- 1 71 —j— 2 71 -j— 3 


* We are led to tliis artifice naturally by observing that the function 2y cosy, 
when extended periodically beyond the interval — ~ ^ y ^ remains con¬ 
tinuous, so that according to the first part of the theorem its Fourier series 
must converge uniformly and must represent the function. This series, however, 
is obtained if we multiply the Fourier series for 2y by cos^. If we now put 
y = a;/2, this multiplication leads to the steps in the text. 
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If we combine tbe terms on tbe right which have the same 
numerators, we obtain the expression 

sin (m -f sm(m+ 

, sinin+i)^ + 

■^(^+TKS^) («+2)(« + 3) 

and since cqs-^k and j sinw ] ^ 1 , we obtain the estimate 




< 


' 1 
^^-r 1 


--i + 

m {n • 


- 1 ) (n + 2 ) ' 


(m — l)mj* 

But the expression on the right does not depend on x, and in 

virtue of the convergence of the senes it can be made 

as small as we please by choosing n and m large enough. This 
imphes the uniform convergence of the Fourier series, which we 

Now'that we have obtained the expansion for a particular 
discontinuous function, we can (cf. p. _441) transfer the discon- 
tiauity to any arbitrary point in the interval by translation of 
the cuive or of the co-ordinate system. In fact, the function 

/sin(a;-^) sin 2 (x-g) , sin3(a;-g) 

^{x— |)= 2 I- 




1 ^ 2 3 

is continuous except at the points {2k + l)w + where k is an 
integer. On passing these points, however, the function jumps 
bv an amount — 277 , from the value w to the value —v, while at 
these points themselves the value of the function is zero 

If now f{x) is any sectionally smooth function which m the 
interval —tt = i® discontinuous only at the pomts 

iv • • • ’ passing these points from left to right 


the function jumps by the amounts S^, 83 


S„, respectively, 


then the function 


hihix- 

277 


+ ^ip{x+-7r- 


Zrr 

u 
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^ be continuous and sectionally smooth, and hence by the 
previous proof can be expanded in a uniformly convergent Fourier 
series. We now obtain the Fourier series of the function /(a:) by 
adding the finite number of Foiuier series correspondmg to the 
8 8 

functions • * • » ipix+rr— term by 

term. Our theorem is thus proved. 

This result is quite adequate for most mathematical investi¬ 
gations and for applications. We would, however, point out 
that the investigation of Fourier series has been pushed much 
further. The conditions for expaiision in Fourier series which 
we have found here are sufficient, but by no means necessary. Func¬ 
tions with far fewer continuity properties than those discussed 
here can be represented by Fourier series. There is an extensive 
literature devoted to these questions and to the general problem 
of the expansibility of a function in a Fourier series. As a 
remarkable result of such investigations we mention the fact 
that there are continuous functions whose Fourier series do not 
converge in any interval, no matter how small. Such a result 
does not in any way impugn the usefulness of Fourier series; 
on the contrary, it must be regarded as evidence that the con¬ 
cept of a continuous function involves fairly complicated possi¬ 
bilities, as has already been shown by the example of continuous 
functions which nowhere have a derivative. 


Appendix to Chapter IX 

Integration oe Fourier Series 

One of the remarkable properties of Fourier series is theii 
fcerm-by-term integrability. In general, a series can be integrated 
term by term if it is uniformly convergent; otherwise term-by- 
term integration may lead to false results. In contrast with this, 
for Fourier series, we have the theorem: 

If f(x) is sectionally continuous in —tt ^ x ^ 77 , and if the 
series ^a(j-|-2(ay cosx+ sinx) is the Fourier series corresponding 
to {(x), then this series can be integrated term by term between any 
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two limits ^ and x lying in the interval —it ^x^tt; in symbols, 


j'j{x)dx==J^ la^dx- 


cos 


vxdx-\-J b„smvxdx 


Moreover, for every fixed value of | iJie series on the right converges 
unifonidy in x. The remarkable feature of this theorem is tLt 
not only do ye not require that the Fourier series tovf(x) shall be 
uniformly convergent, but ye need not even assume that it 
converges at ail. 

To prove this, let the function F{x) be defined by the equation 

/ X 

{f{x) — \a^dx. This function is sectionally smooth, 

and by the definition of Uo ye have F{tt) = F{~rt) — 0, so that 

F{x) can be extended periodically and continuously. The Fourier 

00 

series f- 2 {A._, cos va: sinm:) of the function F(x) there- 

fore converges uniformly to F(x). We now investigate the co¬ 
efficients A,, and B„. By integration by parts as on p. 449, we 
find that, for v>0, A„= —bjv and B„ = ajv. Hence for any 
values I and x in the interval — w ^ a; ^ tt, we have 


C30 

F{x) — F{^) = S {.4„(cos vx — cos v|) + B^(sin vx — sm v^)} 

v = l 


fd h 

= S -j - (sin vx — sin vi) ——^ (cos vx — cos v 

y=l^V V 



converging uniformly in x. If we replace F(x} by its definition, 
this becomes 


f{x)dx — IgqJ^ dx = 11 {aJ cos i^xdx + sin vxdx), 


wLich TOs to be proved. 

It is easy to see that if f{x) is periodic and sectionally con¬ 
tinuous the term-by-term integration can be performed over any 
interval whatever. 



CHAPTER X 


A Sketch of the Theory of Functions 
of Several Variables 

Up to tMs point we liave concerned ourselves exclusively 
with functions of a single independent variable. We must now 
go on to consider functions of several independent variables. 
Even the applications of the calculus force us to take this step. 
In almost all the relationships which occur in nature, in fact, the 
functions in question do not depend on a single independent 
variable; on the contrary, the dependent variable is usually 
determined by two, three, or more independent variables. Thus, 
for example, the volume of an ideal gas is a function of a single 
variable, the pressure, if we keep the temperature constant, but 
not otherwise. As a rule the temperature also varies, and the 
volume depends upon a pair of values, namely, the value of the 
pressure and that of the temperature; it is therefore a function 
of two independent variables. 

From the point of view of pure mathematics also, the need 
for detailed study of fimctions of several independent variables 
is urgent. Here we shall be able to take advantage of what we 
have previously learned, so that in many cases we have only to 
make simple extensions of our arguments. 

It is usually sufi&cient to consider the case of only two inde¬ 
pendent variables x and so long as no essentially new con¬ 
siderations are required for an extension to functions of three or 
more variables. In order to keep our statements and notation 
simple, therefore, we shall consider only two independent 
variables as a rule. 

A systematic presentation of the difierential and integral 
calculus for functions of several variables is impossible within 
the compass of this volume, but wiU be given in Vol. II 

457 
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of tEis treatise. All that can be done here is to give tbe reader 
a preliminary view of some of tbe most important new concepts 
and operations. We stall frequently rely on intuitive plausi¬ 
bility, tte full proofs being developed subsequently in VoL II 


1. The Cokcept of F-oection m the Case of Several 
Variables 

1. Functions and tteir Ranges of Definition. 

Equations of tte form 

+ u=x—y, u=xy, or u =~ ~ 

assign a functional value u to eact pair of values (x, y). In the 
first three of our examples this correspondence holds for every 
system of values {x, y), while in the last case the correspondence 
has a meaning only for those pairs of values {x, y) for which the 
inequality ^ 1 is true. 

In these cases we say that u is & function of the independent 
variables x and y. This expression we use in general whenever 
some law assigns a value of u as dependent variable, corre- 
spon^g to each pair of values {x, y) belonging to a’ certain 
specified set. The relation between x, y and u may be stated in 
terms of a “functional equation”, as above, or by means of a ver¬ 
bal description such as “u is the area of the rectangle with sides 
X and y , or it may follow from physical observations, as, for in¬ 
stance, in the case of the magnetic declination for different lati¬ 
tudes and longitudes. The essential thing is that a correspondence 
exists. Similarly, u is said to be a function of the three inde¬ 
pendent variables x, y, z if for each triad of values (x, y, z) of a 
certain set there exists a corresponding value of u given by some 
definite law; and similarly for the general case of functions of w 
independent variables %, % . . . , x„. 

The set of values which the pair {x, y) can assume is called 
the range of definition of the function u =f{x, y). For the pur¬ 
poses of this chapter we shaU restrict our attention to the sim¬ 
plest types of range of definition. We shall consider that {x, y] 
is limited either to a so-called rectangular region {domain) 

a^x^b, c^y^d, 
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or else to a circle determined by an inequality of the form 
(x — a)^ ■+ (y — ^ 

In tlie case of functions of three variables x, y, z we shah again 
consider only rectangular regions 

e^z^f 

and spherical regions 

{x — a)^ + {y — hf + {z— cf ^ r®. 

In dealing with more than three independent variables geometri' 
cal intuition fails us, but it is often convenient to extend geo¬ 
metrical phraseology to this case also. Thus for functions of n 
variables oq, • . ., we shall consider regions 

^2 ^ ^2 ^ • • • 5 

and also regions 

(a?! — ajf + + • • ^ + {Xn’- ^ r2, 

which we call rectangular regions and spherical regions respec¬ 
tively. 

2. The Simplest Types of Functions. 

Just as in the case of functions of one variable, the simplest 
functions are the rational integral functions or 'polynomials. 
The most general polynomial of the fii*st degree (linear function) 
is of the form 

'll = ax —j” hy -f“ c, 

where a, 6, and c are constants. The general polynomial of the 
second degree has the form 

u = ax^ + bxy -|- cy^ + dic + cy + /. 

The general polynomial is a sum of terms of the form a^^'xH^y'^, 
where the quantities are arbitrary constants. 

Rational fractional functions are quotients of polynomials; 
to this class belongs e.g. the linear fractional function 

u= + + ^ . 

a'x + Uy + c' 
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By extraction of roots we pass from the rational functions to 
certain algebraic functions/'' e.g. 



In the construction of more complicated functions of several 
variables we almost always fall back on the well-known functions 
of one variable;! e.g. 

= sin (xy) or u= log {y^ + cos 

3. Geometrical Representation of Functions. 

Just as we represent functions of one variable by means of 
curves, we seek to represent functions of two variables geometri¬ 
cally by means of surfaces) henceforward we shall consider only 
those functions which can actually be represented in this way. 
We achieve this representation very simply by considering a 
rectangular co-ordinate system in space, with co-ordinates 
y, and u, and marking off above each point (x, y) of the range 
{E) of definition of the function the point P with the third 
co-ordinate u = f{x, y). As the point (a?, y) ranges over the region 
R the point P describes a surface in space. This surface we take 
as the geometrical representation of the function. 

Conversely, in analytical geometry surfaces in space are 
represented by functions of two variables, so that between such 
surfaces and functions of two variables there is a reciprocal 
relation. 

For example, to the function 

u = V (1 — — y^) 

there corresponds the hemisphere lying above the x, y plane, with unit 
radius and centre at the origin. To the function u~ y^ there corre¬ 
sponds a so-called paraboloid of revolution, obtained by rotating the para¬ 
bola about the w-axis (fig. 1). To the functions u = and 

u= xy there correspond hyperbolic paraboloids (fig. 2). The 1 in pat function 
u ~ ax by c has for its graph a plane in space.{ 

* For an accurate definition of the term “ algebraic function ” see p. 485. 

f Cf. also the section on compound functions (p. 472). 

If in the function u = fix, y) one of the independent variables, say y, 
does not occur, so that u depends on x only, say u == g{x), the function is 
represented in rryw-space by a cylindrical surface obtained by erecting the 
perpendiculars to the -woj-plane at the points of the curve u = g{x). 



FUNCTIONS OF SEVERAL VARIABLES 


X] 


461 


TMs representation by means of rectangular co-ordinates 
has, however, two disadvantages. Firstly, intuition fails us 
whenever we have to deal with three or more independent vari¬ 
ables. Secondly, even in the case of two independent variables it 
is often more convenient to confine the discussion to the xy- 
plane alone, since in the plane we can sketch and make geometrical 
constructions without difficulty. From this point of view another 
geometrical representation of the function, by means of contour 
lines, is to be preferred. In the ir^z-plane we take all the points 
for which u==f{x, y) has a constant value, say 7c. These 




points will usually lie on a curve or curves, the so-called contour 
line for the given constant value of the function. We can also 
obtain these curves by cutting the surface u~f{x, y) by the 
plane u = h parallel to the cc^^-plane and projecting the cur\^es 
of intersection perpendicularly on to the cc^z-plane. The system 
of these contour lines, marked with the corresponding values 
1 * 2 ,... of the height Jc, gives us a representation of the function. 
As a rule Jc is assigned values in arithmetic progression, say 
]c= vh, where v = 1, 2, , . . . The distance between the contour 
lines then gives us a measure of the steepness of the surface 
u~f{x, y); for between every two neighbouring lines the value 
of the function changes by the same amount. VTbere the contour 
lines are close together the function rises or falls steeply; where 
the lines are far apart the surface is flatfish. This is the principle 
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oa which contonx maps such as those of the OrduaBce Survey 
lad the U.S. Geological Smvey are constructed. 

a system “ Pf concentric circles (cf. fig. 3). The function 

"""^TTTXse suiface has a saddle ^oint at the origin (fig. 2 ) is re- 
pxlsented ty the system of hyperbolas shown m fig. 4. 

The method of representing the function « = V) ^7 con¬ 
tour hues has the advantage of hemg capable of extension to 
Sections of three independent variables also. Instead of the 



contour lines we then have the level surfaces fix, y, 2 ) = h, where 
Jc is a constant to which we can assign any smtaUe sequence 
of values. For example, the level surfaces for the function 
^ a ;2 a. ^2 -P z2 are concentric spheres about the origm of the 

co-ordinate system. 


Example 

1 . I-or each of the foUmving functions sketch the contour lines coire- 
sponding to z = —2, 1 , 0, 1, 2, 3. 

(a) z = a?!/- 

(h) z = a:2 + 2 /= - 1. 

(c) z=a=“- 2 /=. 


id) z = y\ 
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2. CoNTnnjiTY 

1. Definition. 

As in the case of functions of one variable, the basic require¬ 
ment that functions should be capable of being represented 
geometrically leads to the analytic condition of continuity. Here 
again the concept of continuity is given by the following de- 
Mtion: a function u = f{x, y), defined in a region E, is said to 
he continuous at a point t]) of R if for all points (x, y) near 
a, v) function f(x, y) differs hut little from f(|, tj), 

the difference being arbitrarily small if only (x, y) is near enough 
to (i, rj). 

More precisely: the function f(x, y), defined in the region R, 
is continuous at the point (^, t]) of R, provided that for every posi¬ 
tive number e it is possible to find a positive distance S = 8(e) 
{in general depending on, e and tending to 0 with e) such that for all 
joints of the region whose distance from {|, ri) is less than B 
{that is, for which the inequality 


holds) the relation 

1/(25, ij)—f{^, Tj)| ^ e 

is satisfied. Or, in other words, the relation 

is to hold for all pairs of values {h, k) such that h^ + ^ 

and (I + A, 7] + k) belongs to the region R. 

If a function is continuous at every point of a region R, 
we say that it is continuous in R. 

In the definition of continuity we can replace the distance 
condition ¥-\- P ^ 8- by the following equivalent condition: 

To every € > 0 there shall correspond two positive numbers 
§1 and Sg such that 

whenever i 1 = 1 i ^ ^ 2 * 

The two conditions are equivalent. For if the original con¬ 
dition is fulfilled, so is the second if we take Si= ^ 2 = 
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and conversely, if tie second condition is fulfilled so is tte first 
if for S we take tie smaller of tie two numbers Sj^ and S. ’ 

Tie following facts are almost obvious: 

The sum, diffea-ence, and ■prodwit of cordinuous functions are 
also continuous. The quotient of continuous functions is continuous 
excep vihere the denominator vanishes. Continuous functions of 
continuous functions are themselves continuous (of. tie note on 
pp. 473-474). In particular, all polynomials are continuous, and 
all rational fractional functions are also continuous except where 
the denominator vanishes.* 


2. Examples of Discontinuities. 

In tie case of functions of one variable we met witi three 
kinds of discontinuities: infinite discontinuities, jump discon¬ 
tinuities, and discontinuities at wiici no limit is approached 
from one side or both. Witi functions of two or more variables 
no such simple classification is possible. In particular, tie situa¬ 
tion is made more complicated by tie fact that discontinuities 
may occur not merely at isolated points but also along whole 
curves. 


Thus for tie function u = the line * = j, is a line of infait.. 

discontinuity. As we approach the line from one side or the other the 
values of u increase numericaUy beyond aU bounds through positive or 

through negative values. The function u = has the same line of 

diseontinuity but tends to -j-oo as we approach the line irom either side. 
The function u = —has the single point of discontinuity a; = 0, 
y = 0. The function m = sin tends to no limit as we approach 

the origin; the surface which it represents is obtained by rotating the 
graph of the function m = sin 1 about the a-axia. 

Another instructive example of a discontinuous function is given by 
the rational function tt = In the first instance the function is 


* Another obvious fact, which, however, is worth stating, is as follows- 
tf a y) ts conimums in a region E and is different from zero at m 

interior point f of the region, it is possible to mark off aLi P anSgUmM 

vi if Thf’ f(s. y) is nowhere egml toeerri 

^ .ww f can mark off about P a circHo 

<^016 <iiffcrs from o by less than 

a/2, and therefore is certainly not zero. ^ 
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fflidefined at a; = 0, ?/ = 0, and we supplement the definition by assumintr 
that u{0, 0) = 0. This function has a pecuhar type of discontinuity at the 
origin. K we put a = 0, that is, if we move along the «/-axis, the function 
tecomes m(0, y) = 0, which has the constant value 0 for all values of y 
Along the a:-ax^ we hkewise have u{x, 0) = 0. Thus at the origin the 
function ii{x, ?/) is continuous in x ii we keep y at the constant value 0 and is 
continuous in 2 / if we keep x at the constant value 0. Nevertheless the 
function is discontinuous when considered as a function of the two vari¬ 
ables X and y. For at every point of the line j/ = a: we find that u=l 
so that arbitrarily near the origin we can find points at which u assumes 
the value 1. The function is therefore discontinuous at the origin,* and 
cannot be defined at the origin in such a way as to make it conthiuous. 

The above example sliows that a fimetion can be continuous 
in X for every fixed value of y and continuous in y for every fixed 
value of X and yet discontinuous when considered as a function 
of the two variables. The essential point in the definition of con¬ 
tinuity is that the value of the function at a point P must be 
arbitrarily close to the value of the function at a point Q, provided 
only that Q is near enough to P; it is not permissible to restrict 
the position of Q relative to P in any other way. 


Exauples 


1. Examine the continuity of the function s = - f— Sketch the 

Va;2 ?/2* 

level lines (7c := -4, -2, 0, 2, 4). Exhibit (on one graph) the 

behaviour of s as a function of a; alone for y = —2, — 1, 0, 1, 2. Similarly, 
exhibit the behaviour of z as a function of y alone for a; = 0, zbf I 2 
Finally, exhibit the behaviour of 2 as a function of r alone when 0 is con¬ 
stant (r, 0 being polar co-ordinates). 

2. Show that the following functions are continuous: 

(a) sm(a;2+ y). ^ ^ 

(&) ^ 

(d) log(a;2 -f- 


* More generally, on the straight line y = x tan a inclined at the angle a to 
tte ar-axis we have w = 2 tan a/(l + tan^c) = 2 sin a cos a = sin 2a. The sur- 
tace corresponding to the function = 2xy/(x^ + y^) is therefore formed by 
rotating a straight line at right angles to the w-axis about that axis until it 
comcicies Tnth the fl;-axis, and simultaneously raising or lowering it so that the 
associated with the angle a. As a increases up to 45° the 
raigjat line rises to the height 1, and subsequently falls to the level of the 
^-axp and below it to the depth 1, thereafter rising again to the level of the 
*7 ® enveloped by the moving straight line is known as the 

cylimroid; it is of importance in mechanics, 

(E798) 


16 
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3, Find, wlietlier or not tli6 following functions ax6 contimioiis, and 

if not, ivhere they sire disccntiiinous; 


{a) sin- 


(&) 


s? + y‘^ 
+ y^' 


(c) 


+ j/® 


(d) 


-E, 

-y 


S. The Deeivatives of a Function of Several 
Variables 

1. Definition. Geometrical Representation. 

If in a function of several variables we assign definite numerical 
values to all but one of tbe variables and allow only that one 
variable, say x, to vary, tbe function becomes a function of one 




Sections of u = f(jx, y) 

variable. tVe consider e.g. a function u=f{x, y) of tbe two 
variables x and y and give y a definite fixed value y=y^ = c. 
Tbe function u = f(x, y^) of tbe single variable x wMcb is thus 
formed may be simply represented geometrically by letting tbe 
surface u=f(x, y) be cut by tbe plane y^y^ (cf. figs. 6 and 6). 
Tbe curve of intersection thus formed in tbe plane is represented 
by tbe equation u = f{x, y^. If we differentiate this function in 
tbe usual way at tbe point x= (we assume that tbe derivative 
exists), we obtain tbe fartial derivative of f(x, y) with respect to 
X at tbe point (cco, yo)- According to tbe usual definition of tbe 
derivative this is tbe limit * 

lim / (^0 (^0’ ^0^ 

ft ->0 ^ 

* If (®|), ya) is a point on tie toundary of the region of definition we make 
the restriction that in the passage to the limit the point (x + h, y^) must always 
remain in the region. 
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GeometricaUy this partial derivative denotes the tangent of the angle 
bctiweBn a parallel to tlie aj-axis and. tliG tangent line to the curve u = 

It is therefore the slo^pe of the surface n = f(s, y) in the direction of the 
X-axis. 

To represent these partial derivatives several different nota¬ 
tions are used, of which we mention the following: 

Du , Jx\^o> 2fo) — yo)- 


If we wish to emphasize that the partial derivative is the limit 
of a difference quotient we denote it by 


dx 


or 



Here we use a special round letter 9, instead of the ordinary d 
used in the differentiation of functions of one variable, in order 
to show that we are dealing with a function of several variables 
and differentiating with respect to one of them. 

It is sometimes convenient to use Cauchy’s symbol J5, men¬ 
tioned on p. 90, and write 



but we shall seldom use this symbol. 

In exactly the same way wo define the partial derivative of 
/(a:, y) with respect to y at the point y^) by the relation 


/fa Vo + ^ -fjxo, y„) 

A->0 /C 


yo) — 


df 

dy 


= Dyf{xQ, ^o)- 


This represents the slope of the curve of intersection of the sur¬ 
face u=f{x, y) with the plane x—Xq perpendicular to the 
a;*axis. 

Let us now thinlc of the point {xq, yf), hitherto considered 
fixed, as variable, and accordingly omit the suffixes 0. In other 
words, we think of the differentiation as carried out at any point 
(aj, y) of the region of defiLnition oi f{x, y). Then the two deri¬ 
vatives are themselves functions of x and yi 

y) =Ux, y) = and u^{x, y) =f,{x, y) = 

OX oy 
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For example, tie fuactioa + rf has the partial deriratives 

= 2x (in dinerentiatirig vritJi resi^ect to a; the terra is regarded as a 
constant and so lias the derivative 0) and = 2y, The partial derivatives 
of are = 3o:-y and Uy = x^. 

We sinularlj make tie following definition for any munter 
(w) of independent variables 

df(xi, x^,. . . , x„) 
dx^ 

= +h,X 2 ,..., x„) —f(x^, - x^ 

h —^ 0 A 

2725 ? ^n) = i 

it being assumed that the limit exists. 

Of course we can also form higher partial derivatives of f{x, y) 
by again differentiating the partial derivatives of the 
order '\faix, y) s.nd fy{x, y), with respect to one of the variables, 
and repeating this process. We indicate the order of differen* 
tiation by the order of the suffixes or by the order of the svmbols 
dx and cy in the '' denominator from right to left/^ and use 
the following symbols for the second partial derivatives: 



We likewise denote the third partial derivatives by 



® In Continental usage, on the other hand, ^ (M\ is written 

8x \ dyj dydx 
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md in general the n-th derivatives by 
ox \3a3”~V 9a;” “ ’ 

0 / 9”"y \ _ 3"/ _ ^ 

^ \ 9 a;«-i ) 9?/9a;«-i ~ *°* 

Finally, we shall study a few examples of the actual calcu¬ 
lation of partial derivatives. According to the definition all the 
independent variables are to be kept constant except the one 
Tith respect to which we are differentiating. We therefore have 
merely to regard the other variables as constants and carry out 
the differentiation according to the rules by which we differen¬ 
tiate functions of a single independent variable. 

Tims for example we have: 

1. Function f{x, y) = xy; 

first derivatives, = x; 

second derivatives, = 0, = 1, f^y = 0. 

2 . Function f(x, y) ~ V {x- + y^); 

first derivatives, = — - - -, r= _ V 


(Thus for the radius vector r = V(cc2 -f- y^) from the origin to the point 
{x, y) the partial derivatives with respect to x and to y are given by the 
cosine, cos 9 = xjr, and the sine, sin 9 = yJr, of the angle 9 , which the 
radius vector makes with the positive dii-ection of the a;-axis.) 

Second derivatives, 

V {x^ + 2/“) — -7——- 

f ^_ V (x^ + y^) ^ ^ sing 9 

V {x^ -j- ?/2)3 r ’ 
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3. Reciprocal of the rcidius vector in three dimensions; 

1 1 


f(z, y, 2 ) = 


V {x^ + 2/^ + 2^) 


first derivatives. 




/U 


— 


V (a;- d" 2/^ + 2^)® 


Jz '■ 

second derivatives, 

I . 


V(a:2-|-2/2+^2)3 


f ^ ^ ^ 1 ,322 

^ > TT’ *“ -r 75 -* 

•f —_ / _ oxy M _ » 3?/s * _ ^ _323; 

Jam — I3/S-IF’ /ify Jsa /az r* 


From this we see that for the function / = 
equation 


V(a:2 + 2/2 + 22) 

f +f =-1 + = 0 

^isoj « Jyiy ” «/z0 o “ c — ^ 


the 


holds for all values of x, y, z except 0, 0, 0; as we say, the equation 
fxx H" fyy + fzz ~ ^ 

is satisfied identically in x, y, z by the function f{x, y, z) — 1/n 
4. Function f(x, y) = 

Vy 

first derivatives, 

.1 —{x—a) 

JX ^ » 


Vy 2y 

V^2 + - 42 ^ 5/2 ) ^ ^ 


second derivatives, 

f - = f JZL + e-^x-ayiiy. 


1^3/2 ^ybj^ 

f =f = ('^ 2;-a_ (x-a)3 \ («_„)./4y 

/*!, /ot ^ 5/2 g^7/2 y® 

/ = f? J_ _ ? e-(*-fl)«/43> 

\4 j/5/2 4 y7/2 ^ 102^9/2 y ® 
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fxx fy — 0 

is therefore satisj&ed identically in x and y„ 

Just as in the case of one independent variable, the possession 
of derivatives is a special property of a function. All the same, 
tMs property is possessed by aU functions of practical impor¬ 
tance, except perhaps at isolated exceptional points 

In contrast with functions of one variable, the possession of 
derivatives does not imply the continuity of the function. This 

is clearly shown by the example u = - already considered 

on pp. 464-465; for the partial derivatives exist everyv/here, 
and yet the function is discontinuous at the origin. But, as is 
stated by the following theorem, the possession of bounded 
derivatives does imply continuity: 

If a function f(x, y) has partial derivatives ^ and 4 everyichere 
in a region R, and these derivatives everywhere satisfy the in- 

\f:c{x,y)\<M, \fy{x,y)\<M, 

where M is independent of x. and y, then f(x, y) is continuous every¬ 
where in R. 

In particular, iif^ and/„ are continuous they are necessarily 
bounded, so that_/(a;, y) is also continuous. 

The proof of this theorem we shall leave for Vol. II. 

The reader will have noticed that in all our examples the 
equation is satisfied. In other words, it made no dif¬ 

ference whether we differentiated first with re.spect to x and then 
with respect to y or vice versa. This is no accidental occurrence. 
In fact, we have the following theorem: 

If the “ mixed ” partial derivatives 4^ and of a function 
f(x, y) are continuous in a region R, then the equation 

fvx — fxy 

Mis everywhere in the interior of this region; that is, the crrder 
of differentiation with respect to x and y is immaterial. 


implies ‘more than that the partial deri- 

ratives with respect to a: and to 3/exist. Cf. Vol. IL 
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By appmng t-Ms theorem to /, and then to 
and so on, we imd tiiat 

fxxy — fxyx — fv‘. 

^ _ £ _ r 

Jxyy — Jyxy 

fxxyv ^ fxyxy ^ Jxyyx " fyxxy fyxyx “ fyyxx: & 0 ., 


f yxxi 
£ 

( yyxi 


and in general we have the following result: 

In repeated differentiation of a function of two variables fixe, 
order of differentiation can he changed arhicrarily, provided only 
that the derivatives in question are continuous jnnctiGns, 

For tlie proof of tliis tlieorem we refer tie reader to YoL II. 


Examples 


1 . Find tlie first partial derivatives of the foiloving: 


{a) 4- y\ 

(h) — 2 /)* 

(c) 


(d) _-_ 

V(H-ai + 2/2-4 

(e) y sin ( 11 : 2 ). 

(/) log V (1 + 4 - y% 


2. Find ail the first and second partial derivatives of the folio^ving: 
{a) xy. {d) 

(5) logxy. (^) 

(c) tan (arc tana; 4 - arc tan^). 


3 * Find a function f{x, y) which is a function of (a;^ 4 - y^) and is also 
a product of the form ^(a;)di( 2 /); that is, solve the equations 

f{x, y) = o(x^ + y^) = 


for the unknown functions. 


4. The Chain Exile and the Difeerentiation of Inverse 

Functions 

1. Functions of Functions (Compound Functions). 

It often iappens that a function u of tie independent 
variables y is stated in tie form 

u=f{i, V,. . 

where the arguments t], ... oi the function / are themselves 
functions of x and y: 

i = <j){x, y), rj = 4i{x, y), . . . . 
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X] 

We then say that 

U • ■ •) y)^ y)y . o .) == F{X, y) 

is given as a compound function of x and y. 

For example, the function 

u = e^''y{x + yf 

may be written as a compound function by means of the relations 
u == = /( 5 , 7 )); 5 = x^y, ri = x-\-y. 

Similarly, the function 

u ~ log (a: + 1) . arc cos V (4 — a;^ — y^) 
can be expressed in the form 

= 7] arc cos 5 = /(?, tj); ^ = V(4 — — y'^)^ ^ = log(a; + 1). 

In order to make this concept more precise, we assume to 
begin with that the functions ^ = (j}{x, y), rj = i/j{x, y), . . . are 
defined in a ceidain region R of the independent variables x, y. Then 
to every point (x, y) of R there corresponds a point 
in the space with co-ordinates rj, ... . As the point {x, y) 
ranges over R, the point (^, range over a certain 

set of values. We assume that the point (i, rj, . . .) always hes 
within a region S in which/(^, ^ is defined. The function 

y)> y)y •••)== F{x, y) is then defined in the region 
R 


Referring to our examples, in the first we find that C and t] are defined 
for every x, y and/( 5 , tq) is defined for every y], so that our region B can 
be taken to be the w'hole a:i/-plane. In the second example, however, the 
region S is restricted by the inequality | ^ | ^ 1 , since for | 5 | > 1 the 
function arc cos $ is undefined. Secondly, the region Ji is restricted by the 
iaequalities cc 1 > 0 and ^ 4, since for other values ^ and tq 

are not both defined. Thirdly, the region E must be further limited by the 
inequality Z y^ in order that the point with co-ordinates 73 

shall fall in 8; that is, the restriction [ ^ | ^ 1 impHes that a;- -f 3 /“ ^ 3 . 
Hence E consists of the part of the ring 3 ^ -j- ^ 4 lying to the right 

of the line a; = — 1 . 

The following theorem on compound functions is an im¬ 
mediate consequence of the definitions: 

If the function u= t{^, rj, . . .) is continuous in S and the 
functions ^ y), 77 = ^(x, y), . . . continuous in R, then 

(B798) 16* 
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the compound, function u = F(s, y) is continuous in E. The reader 
will be able to prove this for himself. 


2. The Chain Rule. 

We now tiim our attention to compound functions of the 

type rj, ■ • •). ^here -q, ... depend on the single 

variable x'. /■ j/ \ n,y.\ 

^ = (f,{x), 17 == rp{x), .... 


For such functions we have the important theorem known as 
the chain rule'. 

If the function u= f(f, p, ■ ■ ■) has ccmtinuous partial deri¬ 
vatives of the first order in S, and the functions i -q = 

have continuous first derivatives in the interval R, a ^ x ^ b, 
then u = f { 9 ( 2)5 . . •} = ^’( 2 ) a continuous derivative in 

r{x) ^Mix) +fjp{fi) + . . . . 4 

The right-hand side of this equation is an abbreviation for 

f^{<i{x), 4ix), . . .}4>’{x) + . . . . 

To simplify the notation we shall assume that / is a function 
of the three argiunents q, C- ^^e shall denote by Xq an arbi¬ 
trary fixed point of the interval a^x^b, by 
the corresponding values I'o — Vc == = x{^c)> 

and by q, t the values fix), f{x), xi^) corresponding to a 
variable point x= Xo+ h. We first write down the identity 

Fix) - Fix,) 

o-m> Vo, to) 

= {M V, t) -fito, V, 0}+ into, V, t) -m, Vo, 0} 

+ {/(^o= Vo, t) -Mo, Vo, to)}. 

In each bracket on the right we observe that only one of the 
independent variables changes its value. Hence to each bracket 
we can apply the mean value theorem for functions of one variable, 
and obtain 


Fix) — Fix,) 

= a-io)Ml V, t)+ iv- Vo)fr,iio, V, a+ it- to)M^o, Vo, t), 
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where i lies between and 17 between and 17 , and ^ between 
and 1. Further, by the mean value theorem, we have 

^ — ^0 = 4‘(^) — 4>i^o) = (a; — Xq) 

V — Vq= — <Pi^o) = (x— Xq) ^'{x^), 
t — U= X(^) — x(a;o) ={x— aJo) x'{x^), 

where x^, x^, and all lie between and x. Substituting those 
values in the last equation and dividing by a; — Xq, we have 

F(x) - F(xo) 

X — Xq 

=^Ml IH'ix^) +/,(4. Of fe) -no, t)M- 

We now let x tend to x^. Owing to the continuity of ^(x), ^{x), 
X{x) the quantities |, 77 , ^ tend to respectively, and a 

fortiori f, 77 , C likewise. Also x^, x^, and x^ tend to Xq. 
Since all the functions on the right are continuous, we have 

lim = F’ixo) 

X->Xq ^ ^0 

=f({io= U)4’'i^o)+fr,{^o> Vo^ Qf{xo)+f({U Vo> U) x'KN 

tliiis establishing the formula for F'{x). 

The continuity of F'{x) follows immediately from the formula^ 
since (j)\ ijj', and x continuous by hypothesis and/^,/j, and 
are continuous functions of continuous functions. 

This theorem may be extended to compound functions of 
two or more variables, as follows: 

If the function u = f(|^, 7 ;, . , has continuous faHial deri¬ 
vatives of the fir St order in the region S, and the functions ^(x, y), 
ri=ilj[x, y),... have continuous 'partial derivatives of the first order 
in E, then u = F(x, y) = f{ 9 (x, y), i/r(x, y), . . . } has continuous 
'partial derivatives of the first order in R, and these derivatives are 
given by theformulce 

= f^i>x +/77^a5 

~f$^y -ffv^y + . . . . 

These formulae are often written in the abbreviated form 

=== u^, 3 

—|— U^'fj.y " }'“ • • • • 
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To establish, tiiem vre temporarily introduce the notation 
g(x) = 4{x, j/o), ^o)> ■ • • ’ where is a fised value 

of y. By the definition of the partial derivatives it foliovs that 
o'(a:) = Vo): 2/o)> • ■ • ■ Similarly, if we write 

we have H'{x) = F^{x, y^). We now apply the 
theorem just proved to the function u= H(x) =f(i, -q, ., 
:=f{g[x), h{x), . . and obtain 

3'{xa) =/g/W +fr,3{Xa) +- 


Eetuming to the original symbols, we have 

Fxi^o^ Vo) —f(^x{xo> Vo) “T Jn^x{xo, 2/0) + • • • • 

The other formula is proved in a similar way. 

If we wish to calculate the derivatives of higher order we need 
only differentiate the right-hand side of our formula again with 
respect to x and y, regarding as compound functions. 

Thus for w = /(|, y)> <A(*= 2/)}> have 

Uxx =/« d- 2/f„ 4>X>l>X +fm ’px^ +/^ ’Pxx +/, ^xx, 

Uxy = ■r/l’i i^x4’y'\~ 4'y^x)-\- f-nrtPx^’v'^ fifxy'\'fT^ Pxv: 


3. Examples.* 

^ _ ^xtany-rycosx^ 

Here we put ^ = rr tan^, 71 = y cos a;, so that = tany, ^ = 

7^^ =z= —y sin IT, r^y = cos a;. Since ~ u.^ = and 

tany+y cosx (tan?/ — y sin a;), 

= e^rtany-fycosy [ .. _i_ coso; ). 

^ Vcos-?/ / 

2. An example of a compound function of a single variable is 
u={g[x)}m^ = 7]), 

where we put g == g(z}, y] = h(x). We immediately obtain 

= /s 5' + log 5. n' 

ax 

= {ff (^) + V(a:) logp(a:) \. 

I ff{x) J 

We have already dealt with a special case of this by rather artificial methods 
(p. 203). 

* We would emphasize that the following difiereutiations can also be earned 
out directly, without using the chain rule. 
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4. Change of the Independent Variables. 

A particularly important type of compound function occurs 
in the process of changing the independent variables. For ex¬ 
ample, let u=f{i,rj)he function of ^ and 77 , which we interpret 
as rectangular co-ordinates in the ^ 77 -plane. If we rotate the 
axes in the f7]-plane through an angle 6 we obtain a new system 
of co-ordinates a?, related to the co-ordinates 77 by the 
equations: 

^ = a; COS0 — y sin0, tj — x sinB -f- y cos0, 

or a;= |^cos 0 + 77 sin 0 , Sf = — ^ sin 0 -f 77 cos0. 

The function u=f(^, 77) can then be expressed as a function of 
the new variables x, y: 

== F{x, y). 

Then the chain rule immediately gives 

Urc = cosd + sin0, = -—u^ sinO + cos0. 

Thus the partial derivatives are transformed by the same formulse 
as the independent variables. This is true for rotation of the 
axes in space also. 

Another important type of change of co-ordinates is the change 
from rectangular co-ordinates x, y to polar co-ordinates r, B. 
This is done by means of the equations 

x=rcosd, y—rsbi9j 

r = ^/{x^ + y^), 9 — arc tan -. 

X 

We then find that for an arbitrary function u=f{x, y) with 
continuous partial derivatives of the first order we have 

u=f{x, y) =zf(r cosd, r smB) = F{r, 9), 

, n ^ y a sin0 

= Ur- — = Ur cosd — Uq 

, n y I ^ • a I 

% == UrTy + U^By =:Ur- + UQ~-==Ur Smd + ■ j-. 

r f 
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From this we obtain the equation 

- j— 


which is often useful. 

In general, let us consider a pair of functions | y), 

7j = tfiix, y) which are continuous and have continuous deri¬ 
vatives in a region of the ir?/-plane. To each point {x, ?/) in ^ 
these equations assign a point ^ 2/)j 1 ~ */'(^> 2/) the 

li^-plane. As {x, y) ranges over R, the corresponding point 
(^, v) r a.ug P. over some set of values S in the ^77-plane. It is 
of'course possible that several distinct points (x, y) will give the 
pame values for 77, so that to several points {x, y) there corre¬ 
sponds only one point (|, 77). We shah assume that this is not the 
case, but instead that to one point Q{^, 77) in /S there corresponds 
exactly one point P{x, y) in R. We may therefore look at the 
correspondence from either point of view saying that Q cor¬ 
responds to P or that P corresponds to Q. The latter point of 
view can he expressed thus: to each point (f, 77) in S there cor¬ 
responds one X and one y, namely, the co-ordinates of P, or, m 
equations, there are two functions x = g(i, 77), y=l{^, 77), 
defined in S, which represent the correspondence inverse to 
i= 4 >{x, y), 77= y). 

It often happens that the functions g{i, 77), h {i, -rj) are by no 
means easy to calculate, even when they do exist. Hence we 
shall now find how to obtain the partial derivatives g^, g^, 
directly from the partial derivatives <j>x, <l>v> ^x> ’Pyi without cal¬ 
culating g and Ji themselves at all. For this purpose we observe 
that if we choose any point Q{i, 77), find the corresponding point 
P{g{^, 77), 7 i(^, 77)} in R, and then find the point in S correspond¬ 
ing to P, which is <f>{g(^, 77), h{^, 77)}, 77), h{^, 77)}, we 

have simply returned to the point Q. That is, the equations 
i= <j>{g{^, 77), 77)}, 77 = ils{g{L 77), 77)} are identities 

in ^ and 77. We now (^Serentiate both sides of both equations 
with respect to i and rj. We have 

1 H” ^ ^x 9 ri 

0 == 4 ^x 9 i + 1 = 4 ^x 97 } + 4 ^vK 

* If an e<juatioii expresses an identical relationship, differentiation with 
respect to any independent variable in it yields an identity, as follows im¬ 
mediately from the definition 
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Solving these equations, we find that 

^ ^ /; = _ 


li 

4‘y 

D’ 

4^^ 

1 

II 

-^fC) 

II 

bj^ 

il 

D’ 

g. 

II 


where by D we mean tlie determinant 




A 

dx dy 
drj drj ’ 
dx dy 


wMck we assume is not zero. 

This determinant Z), caliod the functional determinant oi 
Jacobian of (f, rj) with respect to {x, y), occurs so frequently that 
a special symbol is often used for it: 

D = V\ 
d(x, y) 


Exabiples 

1 . Calculate the partial derivatives of the first order for: 
1 


V(x“ + 2 /- + 2xy cos 2 ) 


(6) / = arc sin - 


(d) f = arc tan V {xyz). 


2 . Calculate the derivatives of (a) f= (&)/== ^ ^ 

3. Prove that i£f{x, y) satisfies "‘Laplace’s equation” 


dx^ dy^ 

does 9 (a:, y)=/( „^ ^ A 

\x^ + y- + y^/ 

4. Prove that the functions 


{«*) /fe 2/) = log V (a:2 -f 2/^). (6) 0f(a;, y, 2) = ^ 

/«\ 7,I 


(c) 7i(a;, y, z, w) = 


^2 q_ 2/2 -p ;22 _|_ ^2- 


1 
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satisfy the respectiTe Laplace's equaiions: 

(®) !olx "t Svv == ^ 

(^) "T %2/ "r ^^23 ~ ^WW ” 

5. GiTen z = cos 6, v/here r and G are polar co-ordinates, md 
and at the point 6 = L, r = 2. 

Express 2 , and sg in terms of and z^j, 

6. By the transformation ^ = a -f aa; -f py, = 6 — jBa* -{- Ky, ii, 
which a, h, a, S are constants and cr = 1, the function n{x, y] ig 
transformed into a function U{1, Tj) of E and t]. Prove that 

“ '^^xx'^yy ^a:y"* 

7. Find the Jacobians of the follovdng transformations: 

(a) l—az+ by, */] = ca; -f dy; (6) r = V(a;^ + y^), 0 = arc tan^; 

(c) 5 = “/) == 

8. If a; = v), y == t/(M, i;) and u = r^), v = t‘(5, 7 ]), prove that 

g(a.% y) ^ y) ^ v )^ 

c(E, Tj) d(u, v) d{l, 75 ) 

9. As a corollary to Ex. 8, prove that 

Bjx, y) ^ 1 

d{u., v) 0 ( 21 , v) 

8{x, y) 

10. Using Ex. 9, find the Jacobians of the transformations which are 
the inverses of those in Ex. 7. 


5. Implicit Functions 

In the study of functions of several variables we have as yet 
had no analogue to the inverse function. We can regard the 
inverse function of y=f{x) as the function obtained if we 
solve the equation y —f(x) = 0 for x. In this section we 
shall seek more generally to solve equations F{x, y) = 0 for 
X or for y, and to discuss functions of several variables in a 
corresponding way. 

Even in elementary analytical geometry curves are frequently 
represented, not by equations y~f{x) ox x= <f>{y), but by an 
equation invohdng x and y in the form F{x, y) =0. For example, 
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have the circle ~ 1 — 0 , the ellipse ^ ^_1 = 0 

and the leroniscate {x^ + — 2 a\x^ — y^) = 0. In order to 

obtain as a function of x, or ir as a function of y, we must solve 
the equation for y or for x. We then say that the function 
y =.f {x) or a; = 4 {y) found in this way is defined implicitly by 
the equation F{x, y) = 0 , and that the solution of this equation 
gives us the function explicitly. In the examples cited and in 
many others the solution can be carried out and the solutions 
stated explicitly in terms of the elementary functions. In other 
cases the solution can be obtained in terms of an infinite series 
or other limiting process; that is, we can approximate to the 
solution y = f(x) or x== <p(y) as closely as we desire. 

For many purposes, however, it is more convenient to base 
our discussion on the implicit definition F{x, y) = 0, instead of 
resorting to an exact or approximate solution of the equation. 

The idea that every function F{x, y) yields a function 
y=^fix) or cf){y) given implicitly by means of the equation 
F{x, 2/) = 0 is erroneous. On the contrary, it is easy to give 
examples of functions F{x, y) which, when equated to zero, 
permit of no solution in terms of functions of one variable. Thus 
for example the equation y^ = 0 is. satisfied by the single 
pair of values x= 0 , y ~0 only, while the equation +1 = 0 

is satisfied by no (real) values at all. It is therefore necessary to 
iavestigate the matter more closely in order to find out whether an 
equation F{x, y) == 0 can actually he solved, and what properties 
the solution has. Such an investigation we cannot undertake in 
detail here, but content ourselves with a geometrical interpre¬ 
tation which suggests the required results, the rigorous proofs 
being left for Volume II. 

1. Geometrical Interpretation of Implicit Functions. 

To discuss this problem geometrically we represent the 
function u = F{x, y) by a surface in three-dimensional space. 
Finding values (x, y) which satisfy the equation F{x^ ^) = 0 is 
the same thing as finding values {x, y) which satisfy two equations 
F[x, y)~ u, = 0; in other words, we wish to find the inter¬ 
section of the surface u = F{x^ y) and the plane 0 , which is 
the xy-i^leme. We then suppose that we have a definite point 
(®oj Vo) "^hich satisfies the equation F{Xq, = 0 ; that is, at 
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{xq, tLe surface = F{x, y) lias a point in common witL the 
plane u = 0. (If no such point exists, there is no intersection, 
and the ecuation y) = 0 cannot be solved.) li the tangent 
plane to the surface u = F'(^: V) point (xq, is not hori¬ 

zontal^ it cuts the plane -te = 0 in a single straight line. Intuition 
then tells us that the surface u = F{x, y\ lying near the tangent 
plane, likewise cuts the plcnie u = 0 in a single well-defined 
curve. How far this curve extends does not at present concern 
us. The tangent plane will be horizontal if the two curves 
u = F{Xq, y) and u = F{x, ijq) both have horizontal tangent 
lines at {Xq, yQ): that is, if F^(Xq, yf) = 0 and Fy{x^, yf) = 0. 
Thus if either Ffx^, yf) =f= 0 or Ffx^, yf) 4 = 0 the tangent plane 
is not horizontal, and, as we have just seen, we may expect that 
a solution in the form y=^f{x) or a: = f{ij) will exist. 

If, on the other hand, both F^Xq, yf) and F^{xq, yf) have the 
value 0, we readily see that there is no guarantee that the solu¬ 
tion is possible. 

For example, for F = 1 — V (1 —* — 2/^) the corresponding spherical 

surface u— 1 — V(1 —■ — ?/2) has the point (0, 0) in common with the 

a: 2 /-plane. The partial derivatives F^(0, 0) and F^(0, 0) are both zero; 
and we nnd that no point other than (0, 0) satisfies the equation F = 0. 
For the function F{x, y) = xy we find that F(0, 0) = 0, while Fa.(0, 0) 
= F,j (0, 0) — 0. Here aU the points on the a;-axis and all the points on 
the t/-axis satisfy the equation F{x, y) — 0; and in the neighbourhood of 
the origin we have no unique solution x — 9 (y) or 2 / = Six). Thus we see 
that when F^{xq, 2/0) = 2 /o) — 0 we cannot be sure that a solution 

exists. 

If we accordingly return to the case in which one of the partial 
derivatives—say F.fx^^ yf}, to be specific—^is not zero, the graphi¬ 
cal suggestion that a smooth surface should be cut by a non¬ 
tangent plane in a smooth curve leads us to suspect that the 
following theorem is true: 

If the function F(x, y) has continuous derivatives and Fy 
and if at the foint (Xq, jf) the equation F(xq, yo) = 0 is satisfied, 
while Fy(Xo, Jo) is not zero, then we can marh off about the 'point 
(^0) 7o) ^ rectangle x^ ^ x ^ Xg, y^ ^ y ^ yg such that for every 
X in the interval x^ ^ x ^ Xg the equation F(x, y) = 0 determines 
just one value y = f(x) lying in the interval y^^ ^ y ^ yg. This 
function j = f(x) satisfies the equation = f(xQ), and the equation 

F{x,f{x))= 0 
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is satisfied for every x m tlie interval. Moreover, the functim 
j = f(x) is continuous and has a continuous derivative. 

TMs can. actually be rigorously proved, and vdll be proved 
in Vol. II. Assuming it to be true, we can add the following: 
The derivative of the function y = f(x) is given hy the equation 

y'=f(a>) = -^. 

y 


This follows immediately by using the chain rule. For 

^ f{x) } ^ ^ = ■f'a; + Fyf. But since F{xJ{x) } 

is identically zero, its derivative is also zero; hence Fyf'~ 0 , 
and the formula is established. 

If we regard the right-hand side of the formula as a 
compound function of x and differentiate according to the chain 
rule, replacing y' by we have 

yf __ Fy{^XX~h FyxV') F^{F^y-\- Fyyy') 

J. y 

__ F^^ Fy^ — 2 F^y F^ Fy + Fyy F 


Continuing the process, we may calculate y"’, &;c. 

By using this formula we can usually find the derivative of a 
function given in implicit form much more easily than by solving 
first and then differentiating. 

For example, for the circle 

F{x, y) — — 1 = 0 

we have y = — ^ 

Fy y 

This is easily verified. For on solving the equation of the circle for y we 
ohtam two solutions, namely, y—Vil — x^) and z/ = — V(1 — x-), giving 
the upper and lower semicircles respectively. For the upper we have 


y'- 


— X 

V(l- 


for the lower 


y == 


+a; 

V(1 —' x^'j 


80 that in either case t/' -- 

y 
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As anotlier example, we have F{x, y) == e^'^y y Q. 

tiiat = 0, while F, Q ,- ^) = 2. Thus the equation has a sdu- 

tion y==f(x); but the actual explicit calculation of tbe function ffx] 
would not be simple. Neyertbeless, we have ^ ' 

y'. 


In order that the function f{x) may have a maximum or a minimum we 
must have y' = 0, that is, -1 = 0, whence y = -a;. Substitution 

of y = —a: in the equation F{x, y) = 0 gives 1 ~ 2a: = 0, whence a; = ^ 

1 i 2’ 

= --. If we calculate Ha:) for a? = -, we find it to be negative, so that 

—p is the maximum value of y. 


An extension of this theorem for implicit functions to func¬ 
tions of a greater number of independent variables readily sug¬ 
gests itseH. The extension is as follows; 

Let F(x, j,.. ., z, u) be a continuous function of the indepen¬ 
dent variables x, y,.. ., z, u with continuous partial derivatives 
Fj, Fy, ..., F^, Fy. For the system, of values (x,,, Jq, . . . , z^ u ) 
let F(x„, Jo,, zo, uo) = 0 and Jo, . . ., z„ u^)!^ o. 
Then we can marJc off an interval % ^ u ^ Ug about and a region 
R containing (Sq, Jo? . . . j Zq) such that for every (x, y,. . . ^ z) in E 
the equation F(x, y,..., z, u) = 0 is satisfied by just one value of u 
in the interval ^ Ug. This value of u, which we denote by 
n = f(x, y, . . . , z), is a continuous function of x, j, . , , ^ z and 
possesses continuous yiartial derivatives 4, , 4, and 

% =/(% 2^0. , ^o)- 


The derivatives of i are given by the equations 

F^fx — 0 , 

Fy+ Fufy — 0 , 

Fz-h Fuff = 0 . 


For the proof of the existence and continuity of u we again 
refer the reader to Yol. II. The formnlge for ff^, &c., follow im¬ 
mediately from the chain rule. 

Incidentally, the concept of an implicit function enables us 
to give a general definition of the term algebraic function ”, 
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We say that u = f{x, y, ... ,z) is an algebraic function of the 
independent variables x, y, . . . , z ii u can be defined implicitly 
by an equation F{x, y, . . . ,z,u) — 0 , where F is a. polynomial 
in a:, y, • • • j tt; that is, if u satisfies an “ algebraic equation”. 
Functions which do not satisfy any algebraic equation are called 
transcendental (p. 24 ). 


As an example of our differentiation formula we consider the ellipsoid 


-p T 


1 = 0 . 


For the partial derivatives we have 

_ 2a; C“ 

a- 2u 


zy C“ 


c'^ 2/. 

6“ u 


and by differentiating again 

C“ 1,0“ JC 


"o * “ 

^ u a- 


4 - 


j ^ ^ 

or V? ^ a^br ti? 




— ^ . .t + r_ . 

Zi“ u Ir 




Examples 

1. Prove that the follov/ing equations have unique solutions for y 
near the points indicated: 


(o) a:= + a:y + = 7 

(2, 1). 

(&) a; cos a;?/ = 0 

(‘•D- 

(c) xy + loga:y = 1 

(1.1)- 

{d) a:“ + 2/“ + = 3 

(1, 1). 


2. Find the first derivatives of the solutions in Ex. 1. 

3. Find the second derivatives of the solutions in Ex. 1. 

4. Find the maximum and minimum values of the function y = f{^) 
defined by the equation a;^ +• tc?/ + 2 /^ = 27. 

5. Show that the equation a; + + ^ = sma:t/2: can be solved for 2 

near {0, 0, 0). Find the partial derivatives of the solution. 
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6. Multiple aist) Eepeated Integrals 
1 , Multiple Integrals. 

We consider a function u=f(x, y) which is denned and 
continuous in a rectangle R{a c and which 

takes positive values only. We wish to assign a volume to 
the portion of three-dimensional space bounded by the rectangle 
R the surface u=f{x, y), and the four planes x = a, x=b, 
y=^c, y — cl perpendicular to the iri^-plane. Moreover, the 
volume should be denned so as to satisfy certain elementary 
conditions: (1) if the three-dimensional region is a prism— 
i.e. if the fimction w is a constant h —^the volume should be 
the product of the base by the altitude, V = {h — a){d— c)k\ 



(2) if we divide the rectangle R into smaller rectangles R^ and Eg 
by drawing straight lines, then the volume over R should be 
equal to the volume over R^ plus the volume over R^, (3) if the 
three-dimensional region R-^ completely includes Eg, the volume 
of R-^ should be at least as great as that of Eg. 

These considerations lead us to a method of defining Y which 
is an immediate extension of the method of defining area in 
Chap, n (p. 77 et seq,). By constructmg lines parallel to the sides 
we subdivide the rectangle R into smaller rectangles E^, Eg, , .., 
E„, whose areas we denote by AE^, AEg, . . . , AE^. In each 
rectangle Rj the function has a least value and a greatest 
value Mj. Therefore a prism -whose base is Ry and whose height 
is completely includes the portion of our region over E,-, 
wHle this portion of the region contains the prism with base E,- 
and height (cf. fig. 7). We see, therefore, that the volume of 
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the portion in question lies between VijR, and Mfij. Thus the 
total volume V should be such that 

S ^ F ^ S 

=1 

Suppose now that the number n of rectangles increases 
beyond all bounds in such a way that the length of the longest 
diagonal tends to zero. Intuition leads us to expect that the two 
sums Sm, AjBj and SM,-AB^, will both converge and will tend to 
the paniA limit. This limit we therefore call the volume Y. 

The reader will have observed that we have carried out an 
immediate generalization of the discussion in Chap. II (p. 78 ). 
As in Chap. II, we call the common limit of the sums Dm^ AK^ 
and 'ZMjLRj the integral of the function u = f{x, y) over the rect¬ 
angle E, and we denote it by the symbol 

It is at once clear that if in each rectangle Rj we choose a point 
iiv Vs) corresponding value of the function 7 ]^) 

then the limiting relation 

hm S /(I,, v^)AEj = f f /(X, y)clr 

must hold; for the sum 'nj)ARj lies between SwJj and 

'LMjARj, both of which approach the integral as a limit. 

As a particular method of subdividing R into smaller rect¬ 
angles, we may divide the side ^ a? ^ & into 7 i intervals of length 
l^x= (b — a) In and the side c y ^ d into m intervals of 
length Ay = {d— c)hn, and then draw parallels to the axes 
through the points of division thus marked. The area of eacn 
rectangle Rj is then ARj= Ax Ay, Choosing a point (^3, r]j) 
arbitrarily in each rectangle Rj, we form the sum 

7 ]j)ARj=^ 3 f{i 3 ) '^jjAxAy. 

As n and m both increase without limit, this sum approaches the 
integral as a limit. This type of subdivision suggests a second 
notation for the integral, which has been in common use smce 
the time of Leibnitz, namely, 

I y)^^y‘ 
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The proof that such a linut exists ii u — f (x, y) is continuous 
can be carried out as m the appendix to Chap. II (p. 131 et sea.), 
shall, however, assume without proof an even stronger state¬ 
ment, namely, the following: 

If the function f(x, y) is continuous except along a finite number 
of smoothcurves j — f(x) or x— f {y) along which f(x, y) has 
jump discontinidties, then the double int^ral 

J y)^r 

eiiists. 

The proof of this we leave for VoL II. It depends essentiallv 
on the fact that as the number of rectangles increases the total 
area of the rectangles having points in corinnon with the curves 
of discontinuity tends to zero. Thus even though and 
may difer considerably for such rectangles, they give rise to 
little difierence between the sums and 

With this assumption we can find the area under surfaces 
u==f{x, y) for which {x, y) ranges over quite complicated regions 
Pi. Tor suppose that the region Pi is boimded by a finite number 
of curves x = <^(2/) 01 y— with continuous derivatives, and 
that/(a;, y) is continuous in R. We enclose E in a rectangle R\ 
and at the points of Pi which do not belong to R we assign to 

f{x, y) the value 0 . Then we take the integral f f f{^, y)ch\ 

taken over the region R\ as the volume under the surface 
u = f[x, y), where {x, y) is in R. This integral is usually 

denoted by J jf{x, y)dr. 

Certain simple but important theorems relating to these 
double integrals follow directly from the defi.nition. Here we 
simply state the theorems; the reader will be able to prove them 
without any trouble. 

If f (x, y) and g(x, y) are integrable over a rectangle, then so are 
fig, and cf, where c is a constant: 

y) y)}^r=JJj{x, y)dr ± f gi^, y)dr, 

fL y)dr=cjjj{x, y)dr. 


* By smooth curves we mean, as before, curves with continuous derivatives. 
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7/ f(x, y) ^ g{^, j) I's t^ien 

f y)dr^ f 

IfRis the sum of two regions and, R^, then 

11 =/X '^f y'^^- 


2 . Eeduetion of Doiifele Integrals to Repeated Simple Integrals. 

We now ha,VO a definition of the double integral, with its 
interpretation as a voiunio and with the many possibilities of 
usefulness which our exTiorience wdth the single integral suggests; 
but as yet we do not pmssoss a method for evaluating such 
integrals. In this section w'c shall see how the calculation of a 
double integral can be reduced to that of two single integrals. 

We suppose that u=f(x, y) is a function which is defined 
and continuous in a rectangle R, a ^ x b, c y ^ d. If we 
fix upon any value Xq in the interval a ^ x '^b, the function 
f{^o> y) ^ continuous function of the remaining variable y. 
Hence the integral ^ 

f y) ^y 

J c 

exists, and can be evaluated by tlie methods of earlier chapters. 
This integral has a definite value for each value of that we may 
choose; in other words, the integral is a function of the 

quantity 

y)dy = <f>{x). 

Hor example, suppose that u=f[x,y) = x^y^, 

0 ^ 2/ ^ 3- 3?or each fixed x in the interval 0 ^ lu ^ 1 the 

integral j dy can be evaluated, and is, in fact, — that 

is, it is a function of x. Or if f(x, y) = 6 “^, 2, 

/~4 y 

1 ^ y ^ 4, we have 

Having thus found the function 4 >{x), we can prove that it is 
continuous; this is a simple consequence of the uniform con- 
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tiniiity oif{x, y). It is therefore possible to integrate <!> {x) bet-^een 
tie limits a and 6, thus obtaining tie “ repeated integral ” 

dx =_£ (_£ /(«, y) dy) dx. 

By reversing the order of the process, first calculating the func¬ 
tion of y defined by f(x, y) dx and then integrating from c to 
d, we obtain tbe other repeated integral 

(Jj{^,y)dx)dy. 

These integrals, as we have seen, are obtained by a double 
application of the ordinary simple integration which we have 
studied in previous chapters. Their importance lies in the 
following fact: 

For contmuous functions f(x, y), and for functions f(x, y) 
having at most jump discontinuities on a fiiiite number of smooth 
curves, the repeated integrals are equal to the double integral: 

=X (X 


We shall content ourselves with an intuitive discussion of 
the case where/(a;, y) is continuous. In our original discussion of 
the double integral regarded as the volume lying above the rect¬ 
angle a^x^b, c^y^d and below the surface u ~f{x, y\ 
we obtained this volume by subdividing the solid into vertical 
columns and then letting the diagonals of the bases of these 
columns approach zero. Instead of this we can divide the solid 
into shoes of breadth k—{d — c)ln by drawing the lines 
y = c + vh {v = 0, I, ... ,n) parallel to the cc-axis and then 
constructing a plane perpendicular to the cc^-plane through each 
line (cf. fig. 8), These planes cut the solid into n slices which 
grow thinner as n increases, and whose total volume is equal to 
the double integral. We now see that the volume of each slice 
is approximately (but of course not as a rule exactly) equal to 
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tte product of tlie tliickiiess Ic by tire area of the left-hand face, 
tliat is, equal to ^ 

c + vh) dx. 


Therefore, if we write 

the desired volume is represented approximately by 

n—l 

2 v7c). 

s/ = 0 



As 71 00 these sums tend to 


^iy)^y- 


It is therefore reasonable to expect that the volume or double 
integral is exactly equal to 

^iy)dy=f^ {f^f{x,y) 

wHch is the statement made above. A similar discussion makes 
it equally plausible that the statement 

X (X "^/X 




is also true. 
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3. Examples and Eeniarks, 


A few- examples wili serve to illustrate how this theorem may be 
used to evaluate double integrals. For the function u = j(x, ^) = 

0 ^2,yce have 


jUyir =£ {J%dy) d. ) ,, 


-f 

Jg 


23^ dx — 

2 i 


The above example belongs to a general class of functions 
whose integration is often simplified by the following theorem: 

If the fimction u = f(x, y), a ^ z ^ b, c ^ y ^ d, can be 
represented as the product of a function of x alone, and a function 
of y alone, 

fix, y) = fix) fiy). 


then ike double integral of i is the product of two simple integrals: 

(X f 'A (2/)%)- 


For on integration with respect to y the function </> {x) can be 
treated as a constant and placed in front of the integral sign, while, 

on integration with respect to x, J ijj {y) dy is a constant; hence 

(J^ 4’ 4 iy) %) ^ =h {4 X 

= if^ 4 iy) dy) (j^ 4{^) dx). 

For the function m = sin (re -{- ?/), 0 ^ a; ^ v:/2, 7t/2, we 

have 

sin (a; -|- y) dx 


J (^—cos(^x "f- “T cosa3^ dx — J (sinre + 


cos re) da; 


: (—cosa; + sina;) 


W2 


1 -f 1 = 2. 


Again, let us calculate the volume V of the vertical prism whose base 
in the a^-plane is bounded by the co-ordinate axes and the line x 
and which lies below the plane u = 2x Zy. We first extend the fiinc- 
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• ^ = /(x, y) to tbo square Og?/glby equating it to 

n°"^t«ide the triangle (the base of the prism). Then for each x in the inter- 
T^'^the function f{x, y) is different from OforOgygl — a: only; hence 

J f(x, y)dy = /(*’ 

= 2x(l — x) + |(1 — xf = — _ j. ^ ® 

^ ^fo s'"' " * + S = I 

The device just used is capable of erteusion to any function 
w=/(a:, 2/) ’which is defined in a region R bounded above and 
below by curves 2 / = f(x} and y=4>{x). For suppose B is de¬ 
fined by the inequalities a^x^b, We mark 

ofi a rectangle R', a^x^b, c^y^d, completely containing 
U, and outside R wq put /= 0. Then 

r^(x) 

ij{o^,y)dy-^j^^J{x, y)dy 
for every x in tlie interval a ^ a? ^ 6, so that 

f I ») *=/X, /fe >) * “X (X S') * 

“XXXI!/*’’’*'**)*■ 

^2 iy2 /^2 

Thus to find the volume V of the ellipsoid - -1-|^-1-——1 = 0, 

we notice that ip is the volume under a = /(x,«/) = c ^1 — - — 
this function f{x, y) bomg deffned only inside an ellipse 

f.+gs‘- “ 

Calculating the repeated integral we first have 
l-b ^bV(,l-x'la^y K-, — y^\ dv 


1 A 'bx^\ y j_^y /A— 


^hVa-x^ja^) 

^bV(l-xVa*) 



494 FUNCTIONS OF SEVERAL VARIABLES [Chap. 


Proceeding T^-ith the integration, we have 



so that -T:a6c. 


4 . Polar Co-ordinates. 

In our definition of tLe double integral, tbe subdivision into 
rectangles was of course chosen simply because such a subdi¬ 
vision is most convenient in connexion with rectangular co¬ 
ordinates. As we already know, however, there are many apniica- 
tions in which polar co-ordinates are much more suitable'than 
rectangular. If we are considering a function/(p, where p 
and <56 are polar co-ordinates, the most convenient subdiwsion 
is not into rectangles, but into regions bounded by arcs of circles 
p = constant and radii <i = constant. Suppose, then, that our 
function /(p, <^) is defined in such a region E, specified by the 
inequaUties a g p g 6, a g ^ (If f(p, is origmaHy 
defined in a region E' not of tMs type, we enclose in a larger 
region E of tie desired form and put f(p, ^) = 0 outside E'.) 
Tien, just as on p. 486 , we can insert points of subdivision p^ = a, 
Pv P2.- ■ ■ • > Pn — b, 4 >q= 0-, <f> 2 , . . ., cf>^= p and construct 

tie corresponding radii and arcs of circles, tins dividing E into 
regions Ej^, or area Ait,-,-. In eaci E^j we cioose a point (p,,, 
and form tie sum S/(p,-,-,^,-,-) Ai?,-,, and tien let m and n increase 
witiout limit. Tien the sum will again tend to tie volume under 
tie surface u—f{p, <f>), and we may denote this by tbe integral 

f{p,<t>)dr. 

So far we have encountered nothing essentially new. Tie 
point of impoitance is to learn bow to evaluate these integrals 
by reducing them either to repeated integrals or to integrals m 
terms of rectangular co-ordinates. For this purpose we mark 
ofi a pair of rectangular axes in a new plane, tie p.^-plane, and 
call them the p-axis and tie ^-axis respectively. Correspond¬ 
ing to tie point in R with polar co-ordinates p, <j> we plot tie 
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point in the pi^-plane vdth rectangular co-ordinates p, j>. Thus 
the region R, p is represented in the 

pfplane by a rectangle R', a^p^b, and 

each small region B,-,-, pi_^ ^ p p^^ ^ ^ ^ is represented 

by a small rectangle R^j. But the area ^R^/ of the rectangle 
Bi/ is not the same as the area AR^j of R^. The relation 
between them is easily found. The area AR,/ is simply 
{(j)) — P<-i)> while the area ARfj is given by the 

formula 

— 4i-i) (pr — Pi-i^) 

=Upi+ Pi-i) {4>i— ^i-i) {pi— Pt-i)= J(pi+p<_i)AB,/. 

In each region R^j let us now choose the point p, = |(pi-}- 
Then by definition 

/^/(P> 4 ‘)^ = bniS/(pi, ^j)ARn. 

But 2 /(p„ ^,)A 2 ?, = S/(p,, AB,/, 

and the latter expression is just the sum whicli we form in de¬ 
fining the double integral of the function /(p, ^)p over the rect¬ 
angle R' in the pc^-plane. Hence as the fineness of the subdivision 
increases the sum approaches this integral and 

/ jj{p> 4')p^‘>'' =/ fjip, 4')p dpd<f> 

<l>)pd^'^dp=j^ <l>)pdp'jd(j>. 

As an example, let us calculate the volume F of the sphere of radius a. 
The upper hemisphere is given by the equation w = V'(a2 — 0 ^ p ^ a, 

0 ^ 9 ^ Stt, Thus 



BO that V === 
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5. Evaluation of J 

The formulae of the preceding sub'Section enable us to calculate the 
area under the curve y — e~^\ — co< a; < oo, which frequently occurs 
in the theory of probability. This integration is especially interesting, in 
that we can evaluate the dehnite integral from — -x to oo of a function 
for which we cannot find' a primitive function or an indefinite integral at all. 

Let us first consider the integTal of the function = g-p- 

over the circle 0 ^ p ^ a. This is given by 



The square —a contains the circle 0 ^ p ^ a 

and is contained in the circle 0 ^ p ^ 2a, and the integrand e ig 

everywhere positive; hence 

-(1 _ e-«=) = 4 g e-=‘‘-y‘dyyx S = ^(1 _ 


The integral can be written in the form 




hence 


7:(1 — ^ e ^ 7r(l — 

If we now let a increase without limit, this gives the equation 

/ OO 

e ~^'‘dx = V Tc, 

-00 


and our integral is evaluated. 

6 . Momsnts and Centre of Mass; Moments of Inertia. 

In Chap, y, § 2 (p, 283 ) we saw that the moment of a- system 
of points Pj, Pg, .. ., P^i with co-ordinates {x^, ^2),..., 

Vn) and masses %, . . . , about the cc-axis is given by 

n 

S and that the ordinate of its centre of mass is given 

V = k 1 

by the equation 

q « 72 

7] = where M — S m,-, 

Mv~l v=-l 


with analogous expressions for the moment about the ^-axis 
and the abscissa of the centre of mass. We now extend these 
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ideas to masses distributed uniformly over a region R. We 
suppose tbat a mass is distributed "witb density I over tbe region 
B; that is, that each portion of R with area A 5 has also magg 
HJt. Then the total mass M of R is the same as the area of R, 


Let us now divide R into portions R^, ... ,R^ with areas 
iEj,.. ., and in each portion R^ choose a point •>;_). 
If we imagine that the total mass Ai^^, of the portion R^ is com 
centrated at the point -9^), the moment of the resulting 
system of points with respect to the x-axis will be htj^AR^, and 
the ordinate of the centre of mass will be 

Sij.Aid., Xri^AR^ 

SAi2^ M ■ 


n we now let w -> 00 and let the diameter of the greatest J?, 
tend to 0, these sums tend to the integrals 


T,= fj^ydr, 


v = 


M 


lespectively. These expressions we take as the definitions of the 
moment of R about the a;-axis and of the ordinate rj of its 
centre of mass. Similarly, the moment about the y-B.'xis and 
tie abscissa ^ of the centre of mass are respectively given by 

f f xdr 


For example, the moment of the semioircle E, ~~p ^ x p, 
0 ^ 2 / ^ V (p^ — x^), about the a;-axis is 

J J ydr== J ydyjdx 


and since 


M 


=/ip 

= f f dr ~ area JK = i 

J Jit 2 


'sJ 


3 ^ 


Trp^ 



(b7»S) 


17 
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By a s imil ar argument, starting from tlie definition of tlie 
moment of inertia of a system of particles, 

we arrive at tiie expression for tlie moment of inertia of tie 
region R about tlie 2;-axis, 

/*= 

and similarly we obtain the moment of inertia witli respect to 
tbe y*axis, 

Iy= f J x^dr. 

Analogous formula bold for tbree-dimensional regions R; 
tbe co-ordinates t?, ^ of tbe centre of mass are given by 

, ////^" 

M M ' ^ M ' 


where M— Jf f wlume of R. 


To find tbe moments of 


inertia la,, ly, of R about tbe x, y, z-axes respectively, we must 
remember that tbe distance of tbe point {x, y, z) from tbe a;-axis 
is ^/{y^ + z^); bence for a system of particles tbe moment of 
inertia about tbe a;-axis is 'Lm^'\/{y^ -f- 
and on di\dding R into sub-regions and passing to tbe limi t as 
before we obtain tbe formula 


Z^= y JJjy^ + z^)dr. 
Similarly 1^= JfJ + z^)ir. 


Tlius tlis moment of inertia of the cube —h^x^h, —h^y^h, 
—4^ 2 about the z-asis is 

} ''' h 

7^ / J §^1*- 4- y^) dx=:J 2}t ^2x^A + g dx 
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Tits signiiicaiiGo of tlic moinent of inertia^ as wg liavG aliGady 
remarked in Cliap. V (p. 286 ), lies in the fact that in rotatory 
motion ifc plays the part taken by the mass in translatory motion. 
For example, if the region R rotates about the jr-axis with angular 
velocity cu? its kinetic energy is This, however, is not 

the only application of the concept of moment of inertia; for 
example, it is also important in structural engineering, where it 
is found that the stiffness of a beam of a given material is 
proportional to the moment of inertia of the cross-section taken 
about a line through its centre of mass. The reader will find 
further information about this in any textbook on strength of 
materials. 

7, Further Applications. 

The student should not assume that the applications already 
discussed exhaust the possibilities of the double integral. For 
instance, we have not proved the important theorem that the 
area A of the surface z ~ f{x, y), where {x, y) is in i?, is given 
by the integral 

provided ^ and ^ arc continuous; and we have left many other 
dx dy 

interesting fields untouched. These further developments, how¬ 
ever, do not come within the scope of the present book and must 
be left for VoL II. 


Examples 


1. Perform the following integrations: 


r t 

Jo 


xy {x^ — y^) dy dx. 



cos {x 4* y) dy dx^ 
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(e) f f fdi/dx. 

Jq Jq 

U) / / ydydx. 

Jq Jq 

2. Find the Toltime between the a^-plane and the paraboloid 
z := 2 — 3^ — y^. 

3. Find the volmne common to the two cylinders = l and 

~ 1 . 

4. By integration, find the volume of the smaller of the two portions 
into which a sphere of radius r is cut by a plane whose perpendicular dis¬ 
tance from the centre is h {< r), 

o. For the following figures find the area, the centre of gravitv, the 
moments about the x- and ?/-axes, and the moments of inertia about the 
x~ and y-axes: 

(a) the semicircle 0 ^V{r^ — x^); 

(b) the rectangle 0 ^x 0 ^y ^b; 

(c) the rectangle —a ^x —6 ^y ^ b; 

(a) the ellipse \ y\ ^b^(l — 

(e) the triangle with vertices (0, 0), (a, 0), (0, b): 

6. For the following figures find the volume, the centre of gravity, and 
the moments of inertia about the x-, y-, and z-axes: 

(а) the parallelepiped 0 ^y ^6, 0 

(б) the hemisphere 0 ^ z ^ V{a^ — x^ — y^); 

(c) the triangular prism with vertices (0, 0, 0), (a, 0, 0), (0, b^ 0), (0, 0, c). 



CHAPTER XI 


The DifFerential Equations 
for the Simplest Types of Vibration 

On several occasions we liave already met with differential 
equations, that is, equations from which an unknown function 
is to be determined and which involve not only this function 
itself but also its derivatives. 

The simplest problem of this type is that of finding the inde¬ 
finite integral of a given function/ (x). This problem requires us to 
find a function y = F{x) which satisfies the difierential equation 
—f{x) = 0. Further, we solved a problem of the same type in 
Chap, in, § 7 (p. 178), where we showed that an equation of the 
form y' ~ oy is satisfied by an exponential function y = ce“. 
As we saw in Chap. V (p. 294), difierential equations arise in 
connexion with the problems of mechanics, and indeed many 
branches of pure mathematics and most of apphed mathematics 
depend on difierential equations. In this chapter, without 
going into the general theory, we shall consider the differential 
equations of the simplest types of vibration. These are not only 
of theoretical value, but are also extremely important in applied 
mathematics. 

It will be convenient to bear the following general ideas and 
definitions in min d. By a solvtion of a difierential equation we 
mean a function which, when substituted in the differential 
equation, satisfies the equation for all values of the inde¬ 
pendent variable that are being considered. Instead of solntim 
tke term integral is often used: in the first place because 
the problem is more or less a generalization of the ordinary 
problem of integration; and in the second place because 
it frequently happens that the solution is actually found by 
integration. 

601 
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[ClIAP, 


1. Vibration Problems or Mechanics and Physics 

1. The Simplest Mechanical Vibrations. 

The simplest type of mechanical vibration has already been 
considered in Chap. V, § 4 (p. 295). We there considered a 
particle of mass in which is free to move on the x-axis and which 
is brought back to its initial position a: = 0 by a restoriag force. 
The magnitude of this restoring force we took to be proportional 
to the displacement a:; in fact, we equated it to Z-a:, where Z; is a 
positive constant and the negative sign expresses the fact that 
the force is always directed towards the origin. We shall now 
assume that there is a frictional force present also and that this 
frictional force is proportional to the velocity dxjit = x oi the 
particle and opposed to it. This force is then given by an expres¬ 
sion of the form —rx, with a positive frictional constant r. Finally, 
we gha.l1 assume that the particle is also acted on by an external 
force which is a function f{t) of the time t. Then by Newton’s 
fundamental law the product of the mass m and the acceleration 
X must be equal to the total force, that is, the elastic force plus 
the frictional force plus the external force. This is expressed by 
the equation 

nvx + ra -{- kx =f{t). 

This equation determines the motion of the particle. If 
we recall the previous examples of differential equations, such 

as the integration problem with its solution 

x=Jf{t)dt+c, or the solution of the particular difierential 
equation mi; -f Zxc = 0 on p. 296, we observe that these problems 
have an infinite number of difierent solutions. Here too we 
gta.11 find that there are an infinite number of solutions, which 
are expressed in the following way. It is possible to find a general 
solviion or complete integral x{t) of the differential equation, 
depending not only on the independent variable t, but also on two 
parameters and called the constants of integration. If we 
assign special values to these constants, we obtain a particular 
solution, and ev^-y solution can be found by assigning special 
values to these constants. The complete integral is then the 
totality of all particular solutions. 
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This fact is quite understandable (cf, also Cha^). V, § 4, p. 298). W© 
cannot expect that the diilerential equation alone will determine the 
motion completely. On the contrary, it is plausible that at a given instant, 
say at the time ^ = 0, we should be able to choose the initial position 
a;(0) = initial velocity a:(0) = Xq (in short, the initial state) 

arbitrarily; in other words, at time t~ 0 we should be able to start the 
particle from any initial position with any velocity. This being done, 
we may expect the rest of the motion to be definitely determined. The 
two arbitrary constants and Cg in the general solution are just enough 
to enable us to select the particular solution which fits these initial con¬ 
ditions. In the next section (p. 508) w© shall see that this can be done in 
one way only. 

If no external force is present, tliat is, if/(O = 0, the motion 
is called a free ^notion. The differential equation is then said to 
be homogeneous. If f{t) is not equal to zero for all values of 
we say that the motion is forced and that the differential equa¬ 
tion is non-homogeneous. The term f{t) is also occasionally 
referred to as the perturbation term. 


j —vAAAAA/— N 



2. Electrical Oscillations, 

A mechanical system of the simple type described can actually 
be realized only approximately. An approximation is offered 
by the pendulum, provided its oscillations are small. The oscil¬ 
lations of a magnetic needle, the oscillations 
of the centre of a telephone or microphone 
diaphragm, and other mechanical vibrations 
can be represented to within a certain degree ^ 
of accuracy by systems such as we have 
described. But there is another type of 
phenomenon which, corresponds far more 
exactly to our diilerential equation. Tliis is 
the oscillatory electrical circuit. 

We consider the circuit sketched in fig. 1 , having inductance 
fjL, resistance p and capacity (7 = 1/fc. We also suppose that the 
circuit is acted upon by an external electromotive force (f>(t) 
which is known as a fimction of the time t, such as the voltage 
supplied by a dynamo or the voltage due to electric waves. In 
order to describe the process taking place in the circuit we denote 
the voltage across the condenser by E and the charge in the 
condenser by Q. These quantities are then connected by the 
equation CE = EIk== Q. The current J, which like the voltage 




Fig. I. —Oscillatory 
electrical circuit 
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E is a function, of tne time, is defined as tiie rate of c’naiige of 
tlie cliarge per unit time, that is, as the rate at which the charge 
on the condenser diminishes: I = —Q == —dQldt= —EIk. 
Ohm’s law states that the product of the current and the resis¬ 
tance is equal to the electromotive force (voltage); that is, it 
is equal to the condenser voltage E minus the counter electro¬ 
motive force due to self-induction plus the external electromotive 
force Sit). We thus arrive at the equation Ip= E — fj,! + 

QT- — P E = E + - S + that is, p-E + pE + KE = —Kj>{t), 

K 

vrhich is satisfied by the voltage in the circuit. We see, therefore, 
that we have obtained a differential equation of exactly the type 
considered in No. 1 (p. o02). Instead of the mass we have the 
inductance, instead of the frictional force the resistance, and 
instead of the elastic constant the reciprocal of the capacity, 
while the external electromotive force (apart from a constant 
factor) corresponds to the external force. If the electromotive 
force is zero, the differential equation is homogeneous. 

If we multiply both sides of the differential equation hy 
—1 /k and differentiate with respect to the time, we obtain for 
the current I the corresponding equation 

pi pi kI — <fit), 

which differs from the equation for the voltage on the right- 
hand side only, and for free oscillations (^ = 0) has identically 
the same form. 


2. Solution of the Homogeneous Equation. Feee 
Oscillations 


1. The Formal Solution. 

We can easily obtain a solution of the homogeneous equation 
-f- Kc + fo = 0 on p. 602 in the form of an exponential ex¬ 
pression, by seeking to determine a constant A in such a way that 
the expression = a: is a solution. If we substitute this and 
its derivatives «= Ae^‘, x= AV‘ in the differential equation 
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and remove tlie common factor e^\ we obtain tte quadratic 
equation 

mX^ + rA + 7c = 0 


for A. The roots of this equation are 

Each of the two expressions x = and x = e^--* is, at least 
formally, a particular solution of tlio cliJTerential equation, as we 
see by carrying out the calculations in the reverse direction. 
Three different cases can now occur. 

1 . r® _ > 0. The two roots and Ag are then real, 

negative, and imequal, and we have two solutions of the differen¬ 
tial equation, a: = = e’'-' and x = == With the help 

of these two solutions we can at once construct a solution in 
which two arbitrary constants are presciit. For on differentiation 
we see that 

X = ^ 2^2 

is also a solution of the differential oqiiation. On p. 608 we shall 
show that this expression is in fact the most general solution of 
the equation, that is, that we can obtoiin cvcTy solution of the 
equation by substituting suitable numerical values for and c.,. 

2 . — imJc = 0 . The quadratic equation has a double root. 

Thus to begin with wc have, apart from a constant factor, only 
the one solution a? = But we easily verify that in 

this case the function 

x~ Wo — 


is also a solution, of tlie differential equation.'^' For we find, that 

x=(l — A X = ( ‘‘A t — e-rt/ 2 >» 

\ 2 m / 711 / ’ 

and by substitution we see tliat tlic differential equation 

^2 

mx 4 - rx -[- _ X = mx rx 4- hx = 0 
4 -m 


if naturally by tho followniig limiting process: 

Ai=f= tho expression (rAii — e^tt)l{X^ — J\.,) also represents a solution, 

u we now let tend to Ao anti write A instead of A^, A., our expression becomes 


(S1798) 


i7« 
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Is satisfied, Tten the expression. 

again gives us a solution of the difierential equation witE two 
arbitrary constants of integration and Cg. 

3 . — Amk < 0 . We put — 4 ,mh = — 4 :mH^ and obtaio 

two solutions of tbe difierential equation in complex form, given 
by the expressions a; = % = 2, _ ^ 

Euler’s formula 

Q±tVt _ ^ yl 


gives us for the real and imaginary parts of the complex solution 
tq, on the one hand the expressions 




COS vt, U 


,— ^—rtl2m 


sinv^, 


and on the other hand the representation 


V-i = 


Uy±Jh 




2 i 


From the second form of representation we see that v-^ and 
are (real) solutions of the difierential equation. To verify this 
directly by difierentiation and substitution forms a simple but 
valuable exercise. 

From our two particular solutions we can again form a general 
solution 

X ~ + <^2^2 “ + ^2 shi 

with two arbitrary constants and Cg. This may also be written 
in the form 

X = cosv{t — 8 ), 

where we have put q = a cos v 8 , Cg == a sin i^S, and a, 8 are two 
new constants. 

We recall that we have already come across this solution for 
the special case r = 0 (Chap^ V, § 4 , p. 296 ). 


2, Physical Interpretation of the Solution. 

In the two cases r > 2 ^/nik and r = 2 the solution 
is given by the exponential curve, or by the graph of the function 
lQ-rti2m^ which for large values of t resembles the exponential 
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curve, or by the superposition of such curves. In these cases 
tlie process is aperiodic; that is, as the time increases the “ dis¬ 
tance ” X approaches the value 0 asymptotically, without oscil¬ 
lating about the value a; = 0. The motion, therefore, is not 
oscillatory. The cfiect of friction or damping is so great that it 
prevents the elastic force from setting up oscillatory motions. 

It is quite different in the case r < 2 ^/^, where the damping 
is so small that complex roots Aj, occur. The expression 
a cos v{t— S)e here gives us damped harmonic oscillations. 


circular frequency 


but whose amplitude. 


These are oscillations which follow the sine law and have the 

instead of being constant, is given by tlie expression 
That is, the amplitude diminishes exponentially; the gi'eater the 
expression r/2m is, the faster is 
the rate of decrease. In ])hysical 
literature this damping factor is 
frequently called the logarithmic 
decrement of the damped oscilla¬ 
tion, the term indicating that the 
logarithm of the amplitude de¬ 
creases at the rate r/ 2 m. A 
damped oscillation of tin’s kind is 

illustrated in fig. 2. As lielbre, we call the quantity T 
the period of tlie oscillation and the quantity 



Fig. : 


cLcosv(t—S)e 

■Damped harmonic oscillations 


27r /V 

v 8 the phase 

displacement. hor the spt'c.ial case r = 0 we again obtain 
simple harmonic oscillations with the frequency Vq= Vkjm, 
the natural frequency of the undamped oscillatory system. 


3. Fulfilment of Given Initial Conditions. Uniqueness of the 
Solution. 

We have still to show that t ho solution with the two constants and 
Cj can be made to fit any pro-assigned initifi.1 sta.te, and also that it repre¬ 
sents all the possible solutions of the (‘quation, Suyipose that we have to 
find a solution whicli at time t ^ i) satisdus the initial conditions a:(0) — Xq, 
i{0)=XQ, where the numbers Xq and can have any values. Then in 
case 1 on p. 505 we must put 


d' ^2 — ^o> 

-b U2X2 = 
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For the constants and Co we accordingly have two linear equations, and 
these have the unique solutions 


In case 2 (p. 505) the same process gives the two linear equations 

Ci = aj0j 


4 “ ^2 = Xq 



from which Cj and can again he uniquely determined. Finally, in case 3 
(p. 506) the equations determining the constants take the form 

a cos vS == Xq, 


i 


i V sin vS — — cos vS 
^ 2m 



with the solutions 

S = _ arc cos 

V G’ 



Thus we have shown that the general solution can he made to fit any 
arhitraiy initial conditions. We have still to show that there is no other 
solution. For this we need only show that for a given initial state there 
can never he two different solutions. 

If two such solutions ti(i) and v(t) existed, for which w(0) == 
ii(0) ~ Xq and ^^(0) = Xq, f'(0) = Xq, then their difference v would 

also he a solution of the differential equation, and we should have w(fi) = 0 
2 £-( 0 ) = 0. This solution would therefore correspond to an initial state of 
rest, that is, to a state in which at time t = 0 the particle is in its position 
of rest and has zero velocity. We must show that it can never set itself in 
motion. To do this we multiply both sides of the differential equation 

d /J 

mw fwlinJD ^ hy 2w and recaR that 2ibw = — and 2ww = ~ 

dt dt 


We thus obtain 


^ {mw^) -f y {hid^) + 2rw^ = 0. 


If we integrate between the instants ^ = 0 and t = t and use the initial 
conditions w{0 ) = 0, ii;(0) = 0, we have 

+ kw%T) 2r f (~) dt ~ 0. 

Jn ^dt^ 

This equation, however, would yield a contradiction if at any time t > 0 
the function w were different from 0. For then the left-hand side of the 
equation would be positive, since we have taken m, k and r to he positive, 
while the right-hand side is zero. Hence w = w — v is always equal to 0, 
which proves that the solution is unique. 
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Exabiplss 

For the equations in Ex 1-5 find the general sointion, and also the 
solution for winch a;(0) = 0, rf(0) = 1; 

1. X — Sx + 2x = 0. 

2. a; + 3a? -f 2a; = 0. 

3. 2x+x — x=^ 0. 

4. X "h “h 

5. 4a; + 4:rc 4- = 0. 

6. Find the general solutu.n, and also the solution for which x(Q\ = 0 

jc(0) = 1, of tho equation ^ ^ 

it' -j~ -f~ a? = 0. 

Determine the frcqnency (v), the period (:7'), the amplitude (a) and the 
phase (§) of the solution. 

7. Pind the solution of 

2.i: -I- 0 

for wHoh a-(0) = 1 .f(0) = -1 Calculate tho amplitude (a), the phase (S), 
and the frequency (v) ox the solution. ' 


3. The Non-homogeki:ou« JiyuAxioN. Fosced Oscillations 
1. General Remarks, 

Before prococcliiig to the solution of the problem when 
an external force J\t) is present, Hint is, to tho solution of the 
non-homogeneous equniiou, v.xs make tlni following remark. 

If w and V are two solutions of the iion-liomogeueons equation 
the difference u--w r .satislies tlse liomogenoous equation; 
this we see at once by siihsl itutiou. Conversely, if u is a solution 
of the homogeneous equation and v a, solution of the non- 
homogeneous equation, then w - .. w,-j- v is also a solution of the 
iion-ho2nogen<K)us (ajuatioii. Ihecidore from one solution''* of 
the Eon-homogeueous efiua,tiou wx* uhta,in all its solutions by 
adding the comph'tis iutegral of i.he hoiiiogeneous equation.'!' 
We therefore necnl only lind a .wa/lr solution of the non-homo¬ 
geneous equation. Piiysieaily this nuiaiis tluit if \vo have a forced 
oscillation due to an external lorce, aiid on it superpose an arbi¬ 
trary free oscillation, rrqireseuted by a solution of tho homo- 

* UfUuii called f.ho particular intcyruL 
f Often called the comjiUvicntary Junction, 
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geneoHS equation, obtain a pbenomenon whict satisfies the 
same non-homogeneous equation as the original forced oscilla¬ 
tion. If a frictional force is present, the free motion in the case 
of oscillatory motion wiil fade out as time goes on, because of the 
damping factor Hence for a given forced vibration with 

friction it is immaterial what free vibration we superpose; the 
motion will always tend to the same final state as time goes on. 

Secondly, we notice that the efiect of a force/(if) can be split 
up in the same way as the force itself. By this we mean the 
following: and/(i) are three functions such that 

and if is a solution of the diSerential equation 

mx-\- rx + Jcx —fi{t) and — x^{t) is a solution of the equation 
mX’-\- kx— f^it) then x(t) = xjf) + x^{t) is a solution of 
the difierential equation mx -r rx kx == f(t), A correspond¬ 
ing statement of course holds if f{t) consists of any number of 
terms. This simple but important fact is called the principle 
of superposition ”, The proof follows from a glance at the 
equation itself. By subdividing the function f{t) into two or 
more terms we can thus split the difierential equation into 
several equations, which in certain circumstances may be easier 
to manipulate. 

The most important case is that of a periodic external force 
f{t). Such a periodic external force can be resolved into 
purely periodic components by expansion in a Fourier series, 
and can therefore be approximated to as closely as we please 
by a sum of a finite number of purely periodic functions. It is 
therefore sufficient to find the solution of the difierential equation 
subject to the assumption that the right-hand side has the form 

a cos cot or b smcot, 

where a, b, and co are arbitrary constants. 

Instead of working with these trigonometric functions, we can 
obtain the solution more simply and neatly if we use complex 
notation. We put/(^) = and the principle of superposition 
shows that we need only consider the difierential equation 

mx rX'\- kx = ce*"*, 

* Provided that it is continuous and sectionally smooth (p. 439), which is 
the only case of importance in physics. 
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where by c we mean an arbitrary I'Ciil or complex constant. Such 
a difierential equation actually repi-esents two real difierential 
equations. For if we split the right-hand side into two terms, 
if e.g. <3=1 and write ~ cobcdC -f i sincot, then 

^ and Xo, the solutions of tlie two real differential equations 
= cos cot and mx + rx + kx = sinco^, combine to 
form the solution x = x^ q- ixo of tlie coinplex differential equation. 
Conversely, if vre first solve tlu^ differential equation in complex 
form, the real paii. of the solution gives us the function and 
the imaginary paii} the fuuci/ion x^. 

2 . Solution of the Non-homogeneous Equation. 

We solve the equation 7 ux -f rx ~|- kx = by a device 
naturally suggested by intuition. We assume that c is real 
and (for the time being) that r 4 = 0. We now make the guess 
that a motion will exist which has the same rhythm as the 
periodic external force, and we accordingly attempt to find 
a solution of the differential equation in the form 

X = 

where we have only to detcuMninc the factor cr, which is indepen¬ 
dent of the time. If we substitute tliis expression and its deriva¬ 
tives x=^icx)Gd'^\ x== —co-ae''"^ in the differential equation and 
remove the common factor Ave obtain the equation 

-inco^G- -p ircoa -f 7 ccr = c 

c 

or C 7 = -- —• 

— nico^ ~|- ^r<JO -j- Ic 

Conversely, we see tiuit for this value of a the expression 
is actually a solution of the differential equation. To express 
the meaning of this result clearly, however, we must perform 
a few transformations. 

We begin by writing the comj)lex factor o in the form 

h nuo- ■ ‘ ^rcu 
(j — c- 

{jc — moy^Y “r 

where the positive distortion factor ” a and the “ phase dis- 
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placement wo are erpr/s-sed in terms of tiie given quantities 
m, r, h, by tlie equations 

=_ I -, sina)S = fwa, cosojS = (k — mw^a. 

{k — + r^o)^ 

With this notation our solution takes the form 

X = 

and the meaning of the result is as folioivs: to the force c coswi 
there corresponds the ehect ” ca CQsw(t — S), and to the force 
c sina>^ corresponds the efiect ca sina)(^ — S), 

Hence we see that the effect is a function of the same type 
as the force, that is, an undamped oscillation. This oscillation 
differs from the oscillation representing the force in that the 
amplitude is increased in the ratio a : 1 and the phase is altered 
by the angle w 8 . Of course it is easy to obtain the same result 
without using the complex notation, but at the cost of somewhat 
longer calculations. 

According to the remark at the beginning of this section 
(p, 509 ), by finding this one solution we have completely solved 
the problem; for by superposing any free oscillation we can 
obtain the most general forced oscillation. 

Collecting the results, we have the following: 

The compete integral of the differential equation 

mx rx-r ]cx= 

{where s 4 = 0 ) ^ — cae^“^"“^^ + u, where n is the complete 

integral of the homogeneous equation mx + rx + kx = 0 and 
the quantities a and 8 are defined by the equations 

^ , sincuS = rwa, cos<n 8 = ( 7 c — mw^)a, 
[k — mw-y -y r^w^ 

• The constants in this general solution leave us the pos¬ 
sibility of making the solution suit an arbitrary initial state, 
that is, for arbitrarily assigned values of Xq and Xq the constants 
can be chosen in such a way that cc( 0 ) = Xq and x( 0 ) = Xq. 

3 . The Eesonanee Curve. 

In order to acquire a grasp of the solution which we have 
obtained and of its significance in applications, we shall study 
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•tte distortion factor a as a iiinctioii of tlio oxciting frequency 

that is, tlie fioictioii 
^ 1 

^ ^ ^ V{A: 'liico-y- -f r-o)- 


The reason for this detailed investigation is that for given con¬ 
stants k, m, r, or as wo say for a given oscillatory system 
we can thiiilv of the system as being acted on by periodic ex¬ 
citing forces of very different circular frequencies, and it is 
important to consider tlic solution of the dilfcrential equation for 
these widely diherent exciting forces. In order to describe the 
function conveniently we introduce the quantity co^ = Vkjm. 
This number is the circiiliir frequency which the system would 
have for free oscillations if the friction r were zero; or, briefly, 
the natural frequency of the nmlamped system (cf. p. 507 ). The 
actual frequency of tlic free system, owing to the friction r, is 
not equal to coq, but is instead 




where we assume tliat 4 h}i — r- > 0. (If this is not the case the 
free system has no frequency; it is aperiodic.) 

The function fico) tends asymptotically to the value 0 as the 
exciting frequency tends to infinity, and, in fact, it vanishes to 
the order Further, f{ 0 ) l/i; in other words, an exciting 

force of frequency zero and magnitude 1, that is, a constant 
force of magnitude 1, gives rise to a displacement of the oscil¬ 
latory system amounting to l/Jc. In the region of positive values 
of CO the derivative f'{cjo) ca,nnot vanish except where the deri¬ 
vative of the expression {Jc — -j- r^oo^ vanishes, that is, 

for a value co = > 0 for which the equation 

— 4‘}noo{h — wcu“) + == 0 

holds. In order that such a. value may exist we must obviously 
have 2/cm — > 0; in this case 


Since the fmiction (j>{oo) is positive everywhere, increases mono- 
tonicaUy for small values of a>, and vanishes at infinity, this 
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value must give a maximum. We call the circular frequency 
Wt the “ resonance mecnencv " cf the system. 

By snhsthnting tills expression for we find that the value 
of the maximnm is 


V \m 4:771-/ 

As f 0, this value increases beyond all bounds. For r = 0, 
that is, for an undamped osciHatory system, the function oio}) 
has an infinite Tscontinuity at the value cd = This is a limit¬ 
ing case to vrhich me shall give special consideration later. 

The graph of the function 6{co) is called the reso7ia7ice curve 
of the system. The fact that for (and consequently for 

srnal: values of r in the neighbourhood of the natural frequency) 
the distortion of amplitude a ~ <p(a>) is particularly large is 
the mathematical expression of the ‘‘ phenomenon of resonance ”, 
which for fixed values of m and k is more and more evident as 
r becomes smaller and smaller. 

In £g. 3 we have sketched a family of resonance curves, all correspond¬ 
ing to the values = 1 and h = 1, and consequently to coq = 1, but with 
direrent values of D — pr. We see that for small values of D well-marked 
rescnance ccc-urs near co — 1; in the limiting case D = 0 there would 
be an inf i nite discontinuity of 9(0) at o> = 1, instead of a maximum. 
As D inereascs the maxima move towards the left, and for the value 
D — I/A 2 we have co. = 0 . In this last case the point where the tansent 
is horizontal has moved to the origin, and the maximum has disappeared. 
If D > 1 v 2 there is no zero of o'(q); the resonance curve no longer has 
a maximum, and resonance no longer occurs. 


In general, the resonance phenomenon, ceases as soon as the 
condition 


2hn — ^ 0 


becomes true. In the case of the equality sign, the resonance 
curve reaches its greatest height <^(0)—1/Z: at co^ = 0; its 
tangent is horizontal there, and after an initial course which is 
almost horizontal it diminishes towards zero. 


4. Further Discussion of the Oscillation. 

We cannot, however, rest content with the above discussion. 
In order that we may really understand the phenomenon of forced 
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motion an additional point requires to be empbasized. Tbe 
particular integral is to be regarded as a limiting state 

whicb tbe complete integral 

x{t) — + ^ 2^2 

approacbes more and more closely as time goes on, since tbe free 
oscillation + C2U2 superposed on tbe particular integral 
fades away with tbe passage of time. This fading away will take 
place slowly if r is small, rapidly if r is large. 



Fig. 3.—Resonance curves 


Let US suppose, for example, that at tbe beginning of tbe 
motion, i.e. at time t= 0, tbe system is at rest, so that cc(0) = 0 
and 3c(0) = 0. From tbis we can determine tbe constants 
and Cg, and we see at once that they are not both zero. Even wben 
the exciting frequency is approximately or exactly equal to coj^, 
so that resonance occurs, tbe relatively large amplitude a = 
will not at first appear. On tbe contrary, it will be masked by 
the function + c^u^, and will first make its appearance wben 
this function fades away; tbat is, it will appear more slowly 
the smaller r is. 
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For the iHidainped spstem, that is, for r = 0, our solution 
fails w’hen the eHe:::::g frecnency is equal to the natural cireniar 
frequency c^.z=\ h'm, for then 6(wq) is infinite. We therefore 
cannot chrain a scluticn g£ the equation WiX-}- lex — in the 
form We can. homeTer, at once obtain a solution of the 

equaiion in the form If we substitute this expression in 

the diferential ecuahon, remembering that 

X = c7H“*a ~ fear), X = Ge^'^%2ia) — ^ca-), 

we have 

c'2f/Hca *— incoH 4- U) ~ 1, 


I. since — , 


2mcj 


Thus erleu recCRance occurs in mi undamped system we Im-'ce tie 

SOvlHcoH 

t 

^ — _ _ 

2inia) 2Wh. 


Using real notation, when/(^) = coscai we have x — 
and when /(r) = sinca^ we have 


2 Vfo 


iSfficaU 


m 


x = —^cosojL 
2 ykm 


We thus see that we have found a function which may be 
reieried to as an osciRaiion, but whose amplitude increases pro¬ 
portionally with the time. The superposed free oscillation does not 
fade away, since it is undamped: but it retains its original ampK- 
tude and becomes unimportant in comparison with the increasing 
amplitude of the special forced oscillation. The fact that in this 
case the solution oscillates backwards and forwards between 
positive and negative bounds which continually increase as 
time goes on represents the real meaning of the infinite discon¬ 
tinuity of the resonance function in the case of an undamped 
system. 
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5. OH the Construction of Recording iHstrimieiits, 

In a great variety of applications in physics and engineering the dis¬ 
cussion in the previous sub-section is of the utmost importance. With many 
instnunents, such as galvanometers, seismographs, oscillatory electrical 
circuits in radio receivers, and microphone diaphragms, the problem is to 
record an oscillatory displacement x due to an external periodic force. In 
such cases the quantity x satisfies our differential equation, at least to a 

gist approximation. 

If ^ is the period of oscillation of the external periodic force, we can 
expand the force in a Pourier series of the form 

/{0= S 

Ism —00’ 

or, better stiU, we can think of it as represented with sufficient accuracy by 

a. trigonometric sum^ 2 consisting of a finite number of terms 

only. By the principle of superposition (p. 510 ), the solution x{t) of the 
differential equation, apart from the superposed free oscillation, wiU be 
represented by an infinite series * of the form 

X(t) = S 

Ism—03 

or approximately by a finite expression of the form 

X{t) — 2 



We can then describe the action of an arbitrary periodic external force 
in the following way: if we analyse the exciting force into purely periodic 
components, the individual terms of the Fourier series, then each com¬ 
ponent is subject to its own distortion of amplitude and phase displace¬ 
ment, and the separate effects are then superposed additively. If we are 
interested only in the distortion of amplitude (the phase displacement is 
only of secondary importance 'j* in applications and, moreover, can be dis¬ 
cussed in the same way as the distortion of amplitude), a study of the 
resonance curve gives us complete information about the way in which 


* Questions of convergence will not be discussed here, 
t Since e.g. it is imperceptible to the human ear. 
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[Chap 


tne motions of looorTng oooaratns reproduce the external exciting 

/ o- \ ® 

force. For very large values of I or co ~ I j the eSect of tne exciting 

frecuency en the displaceraeut o' v.dll be hardly perceptible. On the other 
hand, ah exciting frequencies in the neighbourhood of Wj, the (circular) 
resonance frequency, null markedly afect the quantity x. 

In the ccnstructioii of physical measuring and recording apparatus 
the constants r. and 1 : are at our disposal, at least within wide 
These should be ehcsen so that the shape of the resonance curve is as well 
adapted as possible tc the special requirements of the measurement in 
question. Here two c; nsiderations predominate. In the first place, it is 
desirable that the a^pciratus should be as sensitive as possible; that is, for 
an irequencies cc m questicn tne value of oc shoulQ be as large as possTIe 
For small values of oj, as we have seen, a is approximately proportional to 
l;k, SO that the number 1//: is a measure of the sensitiveness of the iostra- 
ment f^r small exciting frequencies. The sensitiveness can therefore be 
increased by increasing l;'h, that is, by weakening the restoring force. 

The ether important point is the necessity for relative freedom from dis^ 

.y 

tortion,. Let us assume that the representation f{t) = S y^e^K^^IT)t ^ 

adequate approximaden to the exciting force. We then say that the 
apparatus records ihe exciting force /(?') with relative freedom from dis- 

tortion if for ai circular frequencies co ^ HI the distortion factor has 

approximately the same value. This condition is indispensable if we wish 
to derive conclusions about the exciting process directly from the behaviour 
cf the apparatus: if, for example, a gramophone^ or wireless set is to repro¬ 
duce both high and Icvr musical notes with an approximately correct ratio 
0: inrendry. The requirement that the reproduction should be relativeiv 
•• uistortioniess can never be satisfied exactly, since no portion of the 
resonance curve is exactly horizontal. We can, however, attempt to choose 
the constants ?;o, I:, r, of the apparatus in such a way that no marked 
resonance occurs, and also in such a way that the curve has a horizontal 
tangent at tne beginning, so that 9(0) = a remains approximately con¬ 
stant tor small values of o. As we have learned above, we can do this by 
putting 

2hm — = 0 . 


Given a cor^tant m and a constant h, we can satisfy this requirement by 
adjusting the friction r properly, e.g. by inserting a properly chosen re- 
sistance in an electrical circuit. The resonance curve then shows us that 
from tne frequency 0 to circular frequencies near the natural circular 
frequency Og of the undamped system the instrument is nearly 
dLtorticnless, and that above this frequency the damping is considerable. 
We therefore obtain relative freedom from distortion in a given 
interval of frequencies by first choosing m so small and h so large that 
the natural circular frequency o>n of the undamped system is greater than 
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any of the ezoiting circular frequencies under consideration, and then 
choosing a damping factor r in accordance with the equation 

Examples 

I^or the equations in Ex. 1-5 find the solution satisfying the initial 
conditions a:(0) = 0, *(0) = 0. For equations 1-4 state also the ampUtude, 
the phase, and the value of co for which the amplitude is a maviTr,„rr,. 

1. IS + 3ce+ 2a: = coscof. 

2. X ^ X-\- X = cos (xit, 

3. a; + » -h = sin coi. 

4. 2a5 + 2:r + 2 : == cos <xit. 

5. a -f 4rc + 4a; = cos co^. 


4. Additional Remarks on Differentiae Equations 

A more systematic study of differential equations is made 
in Volume II, Chapter VI. Here only a few additions to the 
preceding special theory will be given. 


1. Homogeneous Linear Differential Equations of Order n with 
Constant Coefficients. 


More complicated vibration problems lead to a linear differen¬ 
tial equation for the unknown function x{t) of the independent 
variable, of the form 


d^x 

dF 


+ % 


d^~^x 

dt^-^ 


m • . “}— 


where Oj,..., are constants and n is a positive integer. We 
can solve this by a method similar to that for the case n = 2 
(p. 504). 

Let X — If we substitute this function and its derivatives 
in the differential equation and remove the common factor 
we obtaiu the following equation of the n-th degree for A: 

/(A) = A" + aiA«~i+... + a„ = 0. 

If A is a root of this equation, satisfies the differential equation. 

We shall now examine the various possibilities. Let , 

K be the roots of the equation /(A) = 0, so that 

/(A)=(A-^A,) (A-A3)...(A--A„). 



C 20 


differential 


First assume tl 


too roots 


exact-0 




equations ICha?. 

Eire dixereut. If all tiie A^;s 
"N mdeoendent soiutions e'-o 
dioii is any linear combination 

. .. + 




s can be so determined that x and its 
^a'■:o arbitrary nre-assigned values at time 
must solve the following system of n 

C- “T ^2 ~~ • • • “T ” ^(fi) i 
— A2C2 ““ • • • ~r ^ 


It two 01 the roots are equal, say = > 10 , then not only 
o,:: :s £ solution. This can be verified as follows: 

f(>'=0 has a double root A=Ax = A 2 , by a well- 
~in alnebra it follows that 


Now, by 



... A-i 4- (;.i - -h... A ci„-i=0. 

’s rule for the derivative of a product (p. 202), 

nfi ‘ dtdtr^ 


in the dinerential equation, we have 

= m^V(A)-r^'7'(A) =0, 

since //A) = 0 and by the above remark on double roots/'(A) = 0. 

In "he same wav n A-?, A>, . . • j A^._j_ are equal, we obbain the 
following linearly independent solutions: 

which may be combined to give a general solution depending 
on Oi, ^ 2 ,.. . j These parameters again enable us to adapt the 
solution to H pre-assianed conditions, so that for ^ = 0 we can 
fix the value of a-(O) and its first n — 1 derivatives. 


* This set of equations alTrays has a solution if the roots are unequal, for 
the determinant of the coe^cients is not zero. 
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If the equation has complex roots, then by a theorem in algebra 
the roots occur in pairs, each one with its conjugate. Just as 
in the case w = 2, we obtain solutions of the form 

mPt. and sin^t. e**, where \ = a + = 

A few examples will serve to illustrate the above. 


Example 1, 


d^x 2 d^x 


dx 

— — 2a; = 0, 

dt 


/(X)= X«+2a2- X-2=0. 


The general solution is a; = c^e~^ -j- 

A particular solution for which x — 2, ic' = 0 at ^ = 0 

= e<+e-*. 


is given hy 


Example 2. 


d¥' 


drx 
~d^ ' 


dx 

dt 


+ X:= 0 , 


The general solution is a; = -f. c^te^ + c^e-K 


Example S. — — 2 ~ 4 = 0 

dt^ dt 

f(\) = XS - 2X + 4 = (X + 2) (X - 1 + i) (X - 1 _ t). 

The general solution is a: = Cje-^* + c^e* cost + c^e* sint. 


2 . Bernoulli’s Equation. 

An equation of the type 

dor 

_ + Ait)x=B{t), 


where A and B are functions of t alone, is called a linear equation. 
la the case jB = 0, if rc = a{t), x = ^{t) are solutions, any linear 
combination of a and ^ is also a solution. We shall now 
consider the slightly more general type 

drr 

— ^ A{t)x = -B{()x-^, 

where n is a positive integer. This is known as Bernoulli’s 
equation, 

First consider the simpler case where B is zero, i.e. where 
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Rewriting tne 
integrated inm 


= —A(f)di, v^i 


that it ca: 


Q-yX = — - 

« ^ = t'6 


n ' ■' __ Bs'-^noulu’s equation by a function of 

Let'Usno'v — i _ _ 

, . ’T-v.eT-e we assume tnat u is a variable, 

the -orm x=c€ - : .,_t— 

30 tha t 

‘if = — — ^ne-^-^“'• 

ci dt 


CIID2sU!-u.-L^5j 


we have 
3 .\f 




which can be integrated at once, gnnng 
= (1 _ [/ 

T'-e ■’hove method is very important and may be applied 
ir mhv'cases. It is called the method of variation^ para- 
m^s ' (For further details, see Volume II, p. 44o.) Note 
that o-or solution is expressed in terms of integrals which can- 
notiin o-eneral be expressed in terms of the elementary functions. 


Ssamp-'e.—Consider the equation 

^_te=«^x=. 

di 

, x= vei‘^ = ve^‘'-. 


dr ifi . *t* dv ie» 

. = hi e*' + vte^‘ - tve- = ^ e . 

/ 7 / at 


and the equation becomes 


= fv-e , or -- = at. 


By integration. 


_ Jli ^ ^^2 _2)e^** -f- c, or - = 2 — + ce ^ . 

This result could have been obtained by direct substitution in tte 
tonla Sven above, bnt actually to carry the method through is far 
more instructire. 
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3. other Differential Equations of First Order Solvable by 
Simple Integration. 

There are a few other types of differential equations of the 
first order which can be solved by integration (although in most 
eases the integration cannot be performed explicitly in terms 
of elementary functions). 

The first method we shall consider is that of separation of the 
mriables. If the differential equation can be brought into the 
form* 

A{x) dx + B{y)dy = 0, 


the variables are said to be separable. The solution obviously is 
JA{x) dx + jB{y) dy+c=0. 


Example .—Consider the equation 


Here 


lienee 


yy' + = 


ydy + x(y^ — l)dx = 0, or + xdx = 0; 

ilog(y^ — l)-i- ^x^ = c, or (y^ — l)e^“ = h. 


Another type of equation which can be solved is of the form 
M(x, y) dx + 'N(x, y)dy = 0, 

where M and N are homogeneous functions of x and y of the 
same degree. In this case the fraction MjN is a function of yjx 
only and we may write 



If we put y = xv^ this becomes 
dx 


The variables x, v are now separable as follows: 

dx _ dv 

X f(v) - - V 


♦ That is, y'B(y) -r A{x) = 0. 



iC:iAP. 
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Integrating, we iave 


logs == / 


dv 


f{v) ~ 


-f c. 


Ezampk ,—Coiisider the equation 

(2 Vxp — x)dy -f ydx = 0. 

Sabstitnting y = vz. we have 

l)x(v-^x^ -I 
^ dz' 


vz = 0, 


r(2r • - 1) + o -f a:(2»i'2 _ 1) ^ = 0 

da; ’ 




22 ;"' 






Integrating, we have 


loga; == —logtJ — - -j- c 

logy -f = c. 


4. Diferential Eguations of the Second Order. 

^ There are a few types of non-linear differential eauations 
wnose solutions can ako be found by integration. One tVpe ha. 
already been discussed implicitly in Chap. V (p. 297) 4en we 
studied the motion of a particle on a given curve. This tvne 
IS as follows; 


Let t? = ~, so that 

^ __dv dx dv 

dfi ~Tx'di 



and our equation becomes 


V 


dv 

dx 
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XU 

fliig may be regarded as an equation of the first order with v 
as dependent and x as independent variable. Separating the 
variables and integrating, we have 

vdv =f(x)dx 

= 2 J" fix) dx + c or 

Tien 

dx 

-\J2 J fix)dx + c 


V = a /2 J fix)dx + €. 


= df.. 


wHch can be solved by integration (although in general it is 
impossible to carry out the integration exphcitly). 

This device aids us to solve equations of the following types; 



which reduce respectively, when we write 


These are equations of the first order which may be solvable 
by the preceding methods. This solution, after v has been re- 

j 

placed by —, will again be a differential equation of the first 
dt 

order, which must be solved for x* A few examples will make 
the process clear. 
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Examph 1. 


9 ^, y . 
dx dx^' 


Let -r). The equaticii becomes 
dx 

2 qjj^= 1 . 
dx 

Integrating by separating the Tariables, we have 

a‘p^ = 2; 4- Cl, 


By integration. 


:iquaring, we nave 


Example 2, 


Let ^ = jj. 
dx 




Va{y -f Cs) == |(^ 4- 


a{y -f Cof = i(x 4- Cj)^ 


(iz 


(1 -f z=) ^ = 0, or ^ = _ 

& p 1 + z®' 


Litegratisg, we ha 


iogi? = —i log(l -[- z®) + c, 

P = C(1 + 


whence 


Example 3. 


<^a; Vl 4- 

2 / = Co 4“ Cj ar sinha;. 


= 1 — 

Wa;/ 


or 

1 — y 
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By integration, 

tliat is, 
or 
and 


Jlog(l — Jj2) = logj/ 4- c, 

^2(1 _ ^2) ^ 

ydy 


dx y 


V 


= 


Integrating, we have 
that is. 


V?/2 — Ci^ = rc -{- C2, 

2/2 = rc2 _|. Cgo; + C4. 


Examples 

Solve the differential equations in Ex. 1-22. 


1 . (1 + —{y— + 2 /) (1 + ^f'^dy = 0 . 

2. ( 3 ? + 2 /®)dy = ^x^ydx. 3. y (log x — log y)dy---xdx— 0. 

4. xy' -{- y = y^logx. 6. (1 + y^)dx = (arc tan^ — x)dy. 

6 . yy' + W = sina;. 

7. + ^^2/ + 1 ) 2 / + (^2/® — 0 : 1 / + l)xy' — 0. 

8. Si^y y^ ss X — 1. 9, sina; cos?/da;+ cosa; smydy = 0. 


10 . 


11 . 


>. (1 + e’“'‘)dx + --)dy = 0. 


#a:_g^ 0. 17. 


d^y , 




dt 


dx^ 


+ 


+ 1 = 0. 


>• 

14. ^ ^ ^ = 0. 

da:^ da^ da; 

16 .a^=^. 

da;2 da; 


18. ^ 

da;^ da;® 

19. (l + a:^) J| + 2a;^=0. 

dTT dx 


, 




2 l.x^^= 2 \ 
dt^ 


(I)’ 




23. Find the motion of a particle moving in a straight line under the 
attraction of a force varying as the inverse square of the distance from the 
origin. 




SUMMARY OF IMPORTANT THEOREMS 
AND FORMULiE 


1. Hyperbolic functions. 

2. Convergence of Sequences and Series. 

3. Difierentiation. 

4. Integration. 

5. Uniform Convergence and Interchange of Infinite Operations 

6. Special Limits. 

7. Special Definite Integrals. 

8. Mean Value Theorems. 

9. Expansions in Series: Taylor Series, Fourier Series. 

10. Maxima and Mi nim a. 

11. Curves. 

12. Length of Arc, Area, Volume. 


1. Hyperbolic Functions 

(pp. 183-189) 

sinh!2:= E®* — ®~“)- tanha: = ^ * 

cosh a: 

cosha:= |(e®+e“*). cotha;=—1 

tanha; e® — e~®' 

cosh^a: — sinh^a; = 1. cosh^a; = ^ 

1 — tanli^a;" 

cosh(a: + y) = coshcc coshy + sinha; sinhy. 
smh(!t + y) = sinha; coshy + cosha; sinhy. 
oosh^a! = |(cosh2a; + 1). sinh^a; = J(cosh2a; — 1). 

aisinha;= log{a: + ■\/{x^ + 1)}. 
aroosha;= log{«: + ^/{a? — l)}(a; ^ 1 ). 


18 
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SUMMARY OF FORMULAE 


ar tanix == i log ^— {, -^)" 

i — X 

ar cotlia: == i log —^^ l/^ \ ^ 

X — I 


2. C0X\’ERGEXCE OF SEQUENCES AND SeEIES 


L InSnite Sequences (p. 38). 

Ca^^chirs Conrerceiice Test (p. 40). A sequence of numbers 
av is convergent if" and only if, for every positive quantity e 
there exists a number A such that 

j (^'r, I ^ 


xhen n > 3'. > -1^' • 

Operations with limits (pp. 41-42). 

then 


If lima„ and lim6„ exist. 

n—^co fi-->-ao 


fJ->X 


hr}/ = 

n —^ X 


n->cc 


lirafcr„ . e.) == 

Iinia„ 

I-TP n = provided lim6„ =[= 0. 

Iim6„ n->=o 


2. Infinite Series (p. 365 et seq.). 

Cauchy’s Convergeme Test (p. 367). The series Sa„ converges 
if and oniv if, for every positive quantity e there esists a number 
such that 

i On -r 0„+i + • . • + 1 < « 

when »i > 3> 

y(Tfg_ An the fo'llowing criteria are sufficient but not necessary. 

Principle of comparison of series (p. 377). 2a„ converges 

if numbers exist such that b„^\a„\ for aU values of n and 
Yob converges. 
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Ratio test and root test (p. 378). Sa„ converges if tlicre is a 
number N, and also a number g- < 1, such that 

<q or ^\a„\<q 

for all values of w > iV; in particular, if there is a number A < ] 
such that 

lim = A or lim I o„ I = A. 

71—>00 7Z—>-C0 

diverges if there is a number ^ > 1 such that 
= h or lim 1 I = 

W—00 

Leibnitz’s Test (p. 370). Sa„ converges if the terms have 
ahernating signs and | a„ | tends monotonically to zero. 


lim 

It —^ 00 (^Tfi 



3. Differentiation 


1. General Rules (Fundamental Ideas, p. 88 et seq.)» 

+ fix) 9 '(x). 

/f{x)\ f\x:)g{x) — f(x)g'{x) , . , 


, g{x) d= 0 (pp. 136-139). 


{f{x)9ix)Y"^ =f"Hx)gix)+ {^■^Jf’‘~^\x)g'{x) 

+ (^^f^’‘~^Hx)g''ix) + ... +f(x)g^’’\x). 

(Leibnitz’s Rule, p. 202.) 

Ckam rule. If f(x) = ^{^(cc)}, 
dx dx ’ 


^ _ <^ 19 ^ /#\ 

ix^ d^^ \dx / 


2 , dg d^6 T f 

+ :o y|= ^PP- 

# 153 et seg., 202). 
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SL'IMMARY OF FORMULA 


jf ^ =/(f, r., L.. ■], S == ^(^•' y)’ v = vi^>yi^ ■ - -r 

— ‘ * * * 

Witt corresponding formula for u,, and «„„ (p. 476). 

Implicit functions. If F{x, y) = 0, 

%_ ^ 

dx ^V 

d-y _ — 2F + F^yF^ 

dx? 

F^onctions expressed in terms of a parameter. If x = x{t), 
^ ^ ^ /^ (p. 262). 

dx dtj dt 

Inverse functions. 

^ 1=1 — (P-145). 

dx I dy 

If i = i{x, y), V = y')’ 

dx *i.. cx <f>v ^ ^ ^ ^ 

= —, ro/- Tk^ T 


di D' dv 

where 

7} — 

3 (a:, y) j/'x '/'« 

(functional determinant or Jacobian) 


If D’ F>’ 

(p. 479). 


2. Special Formal® (pp. 94-96, 139-141, 149-160, 167 n .ej. 
186-187). 

(sin a:)' = cosjr. 


(cos a;)' = —sina?. 


(arc sinx)' = 
(arc COSO?)' = 


VO- — 

1 

VO — ^)‘ 
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(tana;)' = ■ 

(smli!!;)'= coshaj. 
(cosIi2:)'= siah®. 


= sec^®. 


(arc tan®)' = 


l + ®2‘ 


1_= — cosec®®, (arc cot®)' = ^ 


(arsinh®)' = 


I ®® 
1 


V{i + x^y 


(ar cosh®)' = + 


V(*^ — 1) 

j (x > 1). 

{I ® I < !)• 

JL (t/“ 


(coth®)‘ 


<” (I * I > 1). 

J- iC 


(log„®)'= -logaC; 


(a®)' = a® log.a; 
in particular, 

^ M- _ e-. 

(u^Y = U'^{vu'lu + v' log?/). 


in particular, 
(log®)' = 1, 


4. Integeation 

1 . General Rules (Fundamental Ideas, p. 79 et seq.). 
f/ix) dx + f fix) Ax = f fix) Ax. 

f fix) Ax = —f fix) Ax. 

{/(*) + g(.x)} Ax =J^ fix) Ax +J^ gix) Ax. 

f c/ (®) Ax = c f fix) Ax (pp. 81 et sea., 141). 
Esfamation of integrals. If/(®) ^ gix), a, 
fix) Ax gix) Ax 


(p. 126). 
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Inlegration hv Parts (pp. 218-219). 

I ~J f'{x)g[x)dx. 

J a > a a 

Method of substitution (pp. 207-212). 

=£^ f{<i{^)} du, 

where a ~ 6( a), b = o'3). 

Cunnexioii between difterentiation and integration (p. 111 et j 

l 


Improper Integrals (pp. 197-254). 

If f{x) is continnons except at the point x~h where it 
becomes infinite, J f{x) dx is (absolutely) convergent, if in the 
neighbourhood oix—h 

I f{x) I < —^— 

* ^ ^ ^ - (6 - xy^ 

where f < 1 (p. 248). 

r - 

f{x)dx converges (absolutely) if 


1/W i ^ 


IM 


where p> 1, for values of x ^ A (p. 250). 


2. Special Formula (pp. 82-87, 128-130, 142 et seg,, 151 168 
ei seq., 206, 208-209, 210, 213-217, 220 ei seqX 



Jlogx dx~ X logo; — X. 
fllogxdx = i{logxf. 
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j'sinxdx = — cos 
/ 


J*sinhx dx = coslia?, 
J coshxdx— siiOiis. 


cos a; dx = since. 

Jtanx dx == —log [ cosa; |. J tanlia; dx = log coshx, 
Jeotxdx == log I sinx |. Jcotlice dx = log[ sinha; 

J arc siaxdx = X arc since + '\/(l — x^). 
y'arc cosxdx = cr arc cosce — '\/(l — x^). 
y'arc tancccZcc = x arc tance — J log (1 + x^), 

J arc Gotxdx ~ x arc cota? + J Iog(l + x^), 

JsLT sinlice^Zce == cc ar sinhee — + x^), 

J ar QOsh.xdx = a; ar coshce — \/{x^ — 1). 

J ar tanhcccZcc = a? ar tanlicc + J log(l — x^). 

J ar cothxdx ~ xbx cothce + i log(cc2' — 1). 

/■A = log taa? 

J Since 2 Jr 


sinh.ee 


log tarJi 




== 2 ar tanh 
dx 


f -^— == log ] tance I. f— 

since cosce •/ ai 


dx 


•/ sr 


Since cosce 
dx 


sm^x 

dx 

cos^ce 


—cotce. 


/~ tance. 


/: 

/, 


sinli ce cosh ce 
dx 


log I tanhee |, 


sinh^cc 
dx 


cosh^cc 


= —cothcc, 
== tanha?. 
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SUMMARY OF FORMULAE 


Jsia^xdx = — sina: cosx). 

s%«?a:= s-(a:-f sinxcosa:). 


/cos= 


r _= 1. arc tan (j tana:) 

J a2=v2s-r- i- coi^ ah \h / 


f dx 


_ = — — ar tanJi { ^ tana; 

cosmic 


- a, 6 =5= 0. 


/* dx 1 j- ® 

f _= - arc tan 


1 —-artanii-= — log—^—, if j a?] <a. 
r dx _ J « 2a a+a: 

J — Or 1 1 ^ X 1 1 X — -i! I I ^ ^ A 

! —-arcotli-= — log——, ii\x\>a,a>0. 
\ a a 2a x-j- o, 


f dx __ 

I ^ ■ 'r>'^ -T" '. 

\ V-'' / 


+ aro sm ~ 


" /: 
X J i 


dx 


X ^ X'\/{x^ — a^) 

—arc cos-. 

a 


1 . a 

- arc sm-. 
a X 

1 a 

■ - arc cos-, 
a X 


I 


f - = -v/(«" + a:2). 

J "F 

xdx 


= —-/(a® — a;2). 


^(^2 _ 2;2) 

f _ — -= ar sinh.- = log{ia: + + ®^)}' 

J A/(a-+ a:-) a 

X 


dx 


I 
I 


__ = - 1 ar sinh ° = - hog 

X‘\/(p!?^G?‘) a X Cl X 


dx 


x^J{a^—x^) a 


1 a 1 , a + ^/{a^ — x^) 

= — - ar cosh- = — log —-. 
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'x=-~a^ 


(JC 1 

arc cos - + ~x-s/(a^ — x^). 
a 2 ' 


1 Oj 

g? — aF‘)dx = — ~ ar cosh - + -x-\/(x^ — a^). 
A G 2 


I■s/i^ + dx=^a^ ar sinh?-f ^x^/(x^ + a^). 


’‘■^2bx+c ■\/{b'^—c) 


ar tanh 


x-\-h 


V — c) V'(&2 _ c) 

— —J—— loff — c) — a; — 5 

2-\/{b^ c) '\/(62 — c) + a: + 6 ' 

if c < 5^^ i.e. a;2 + 26a; + c = 0 has real roots. 


/• dx _ 1 ^ x~{- b 

'^ 2 bx~+o^ Vio-b^-) 


if c > &^5 i.e. + 2bx -j- c == 0 Las imaginary roots. 


r 1 

/ sinbxdx = — -— (a sin6a? 6 cos6a?). 

J + b^ 


I GO&bxdx — —- — {a cos6a? -f- 6 sin6a?). 

+ 6^ 


r. , , sin^+^o; 

/ sin^o? cosxdx = - 

J n 4 - I 


Recurrence Formulce (p. 221 et seq.). 


GOB'^xdx = - cos^“^a? sino? +-/ coB^^^xdx, 

n n d 

f smPxdx = — - sin^~^a? cos a? + ^ f sm'^~'^xdx. 

J n n 

jGOBxdx = x'^ sin a? — njx'^~^ smxdx. 
j a?” sinxdx = —a?” cos a? -\- n j*x'^~'^ cosxdx. 


1 — 1 

- cos^ ^ 0 ? sma? -j-- 

n n 


sm^xcos^xdx: 


m-j- n m-j- n 


+ ^ - - f sin'"" a? cos”"”^ xdx. 

m. 4- n 


(E798) 


IS* 
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J ilogxy^dx = xilogxy- — f'J ilogx)^ 

jf-e^dx = — n j'x'^'e^dx. 

fx^(lo2x)^xfx="^ -^ [•x^logx)^-'^dx (a ^ ~ 1 ). 


f ifj _ X — o p dx 

J ' 2or=T)^(rrw^"’ 


3. Integration of Special Types of Functions. 

(a) Rational Functions, These are reduced to the followincy 
tiiree fundamental trpes by resolution into partial fractions 
(pp. 226-234): 

r dx _1 1 

^ ix-— clY n — 1 (cc — 


r dx 
J [x“ — 'Fojy ■ 


• 2 \n~i f '( 


C)n (c — (1 -f ilY" 


where c — 6- > 0, u= {x-\- b)l'\/{c — 

the integral on the right being evaluated by the last recurrence 
formula given above; 

r xdx 

J [oP- -p 2hx -- c)'^ 

= — ^ \ _J r dx 

2 (n — 1) {x^ + 2bx + c)^-i J {x^ + 2bx+ c)^' 

where the integral on the right is of the type immediately pre¬ 
ceding. 

In what follows R denotes a rational function. 

(h) J it (sin a:, cosx)dx (p. 237). 

^ 2^ 1 _ /2 

Substitution: t — tan so that sina; =-, cos a; =__ 

dx_ 2 2 1 + J2 l + i 2 ’ 

dt 1 + X 
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If, towever, R is an even function or involves tmx alone, the 
following substitution is more convenient: 


u = tan®, sin^a; = - - - A cos^cc =_^ ^ 

1 + \ + u^' du 1 4 - vf 

(c) jR{GOsh.x, sinhajItZa: (p. 237). 

Substitution: t=tanh^, so that sinha:= cosh«= 

It 1-t^' 


(d) jR{e^^)dx. 
Substitution: t = 


dx __ 1 
dt mt 


(e) 'v/(l — x^))dx (pp. 237-238). 


Substitution: 


if) f—l))dx (p. 238), 


2^ dx__ it 
T<^’ dt (1+ J2)2‘ 


Substitution: 

V \a: + 1/ 1 — 1 - di (1 - 


Jr {x, VCl + ®^)) dx (p. 238). 


Substitution: 

,=.+V(^+i), V(..+1)=1^. 1=^1 

(h) JR(x, '\/{ax^ + 2bx + c))dx (p. 239). 

The substitution | ^ ^ reduces this integral to 

VI ac — ¥\ 

one of the three preceding types. 
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(;■) f Rix. x(cix - 6), \/icx -A d)) dx (p. 239). 

J ' ' 1 dx _ 

Substitution: S = \^[cx — d) ox x = -{t — d), ^ -• 


{!•) 


itution: 
j /ax &\ 

/ \cF^A 


Substitution: 

I/ax ~ b\ dt - ^ ^ n A-i 

:=r.//-L_|.a:_ 


5. UxifORM CONTEEGEXCE AND INTERCHANGE OF INFINITE 
Operations 

For the definition of uniform convergence see p. 391, _ 

A series vMch is uniformly convergent in a closed interval 
and '.those terms are continuous functions represents a con- 
tinuo-as function in that interval (p. 393). 

If i I ^ and converges, S/„( 2 ;) converges uniformly 
(and absolutelv) (p. 392). 

Interchange of Summation and Differentiation pp. 396-397). Any 
convergent series of continuous functions may be difierentiated 
term by term, provided the resulting series converges uniformly. 

1 rderchanye of Summation and Integration (p. 394). Any 
uiiiformlv convergent series of continuous functions may be 
integrate’d term by term. The resulting series also converges 
uniformly. 

6. Speciai. Limits 


Stirling’s Formida (p. 361). 


lim 


n\ 


= 1 . 


Wallis’s Product (pp. 223-225, 363, 445). 

2?i 2n 


rr _ ^ ( 2 n 2n \ 

2n + l/‘ 


-\/'!T= lim 




(^^1)2 22n 

( 27 i )! '\/n 


(For infinite products, see pp. 419-422). 
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= lim Z1 + -V 

K->«)\ n/ 

(p. 175). 

00 T 00 1 

^ S>1 

p l~ P ^ 

(p. 420). 

“ / a;^\ 

sinTra; = ttxU ( 1 ~ _ ) 

n=l\ wV 

(p. 445). 


Definition of the G-amma Function (pp. 250-251). 

r{x) = e-H‘‘-'^dx {x ^ 1): 

T{X + 1) = «r{a:); 

if (B is a positive integer n, 

r(%) = {n — 1)! 

Order of magnitude of functions (pp. 190-195). 


qQX 

lim — = 00 if c > 0 

(p. 192). 

lim ==0, if a > 0 

x—> 00 X°^ 

(p. 192). 

lim x"^ logx = 0, if a > 0 

(p. 195). 


«->0 


7, Special Definite Integrals 
Ortliogonality relations of the trigonometric functions (p. 217). 


J ^ 

•'—IT 


sinma; smnxdx 


_ jO, a m n, 

Itt, if m = n 4= 0. 



sinmx oosnx dx = 0. 


cosmx cos nxdx — 


fO, if m 4= 

Wj if m = n, ^2. 4= 0. 


fJe-^Ux=^V^ (p. 496). 

^ (pp. 251-263, 418, 450). 
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8. Value Theorems 


Mean Value Tho,-e,n of the Differential Calculus (p. 103). 

fix ~h)-/iff ) ^ 0 < 0 < 1. 

ft 

If = this gives RoJys Theorem (p. 105): 

bet\Veea tvo zeros of the function there is always a zero of 
the derivative. 

Genemlr.ed Mean Value Theorem (pp. 135, 203). 

f{b)-m _m 

g{b)-9{a) g'i^)’ 

where $ is a value between a and 6. 


Taylor’s Theorem (pp. 320-323). 

h . h^ 






with the remainder (pp. 323-324). 

= 1 r (h - tY (a: T v) dr 

(ji-f-l)! 

0^) (0<d<l). 

n\ 


Mean Yah.ie Theorem of the Integral Calculus (p. 127). 
j°f{x)ix ={b —a) f{^), where a^ 

£f{^) p{^) =/(^) 0 - 
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9. Expansions in Series: Taylor Series, Fourier Series 

1. Power Series (for definition, see p. 398). 

(a) Power Series in General. 

00 

Any power series 

w = 0 

in one variable lias a T(xd/viis oj cotiv&tq&yicq p (wbicli may be zero 
or infinite); the series converges when | a;| <p, and in fact it con¬ 
verges uniformly and absolutely in every interval \x \ where 
rj<p; when | a; | > p, the series diverges (p. 400). 

If the remainder in Taylor’s theorem tends to zero as n 
increases, we have the infinite power series (p. 325) 

f(x + h) =f(x) + ix) + + ... + _ 


(6) S'pecial Taylor Series (pp. 316-319, 326-330, 405-409, 
422-423). 

log (1+ a:) = a:-+ ?!+... 

^04 n 

for —1 < cc ^ 1. 






sni.= a:-- + _- + ...-i-(-l)«^^-^ 

cosa:= 1 - - + ... -f- (-!)» ^ -f- . 

2! 4! ^ \ ! ^2m)! ^ 

sinJicc — cc-P—+ — + ...4- -- 4- ... 

^ 3 ! ^ 5 !^ ^(2n+iy. 


for all 
/ values 
of X. 


coslia; = 1 + -+ - + ... + -^+ ... 

2! ^ 4! ^ ^ ^ / 

tann= I (-l)-i gT- ff"~ a:^-i iox-‘^<x<~, 

v=i 2 2 

00 <n2ir ry 

XC0tX= S {—ly - ^X^^ iOT —7r<X<'7T, 

{2v)\ 

where the quantities are BernonlWs numbers (p. 423). 


•p2n 
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12-3 . l.3,r^ , l.-i.o xl 
arc sma; = tc ~ o 1 “ O 3 ' 2.4.6 7 

la® , 1.3g 

arsinlix=: 2 ;—---r^ 5 2.4.6 7 ' 


2)3 , 

arc tans —s —5-“^ 
o 


1 


I 


for 




artanhs= x 


^ -n ?! 
"3 ‘ 5 


for jsj < 1. 


'StilOTftlCll t}€i IQS» 

(1 - xf 

, . a(cj. 1) 2 * 

= l-r<xs-7——«3; T 


. a(a—l)(a—2)...(a — , 
. - ‘ 

for —1 < a; < 1, 

if a > —1 for a; = 1 also, 

if a ^ 0 for a; = —1 also; 


in particular, 


1 — a; 


I —— - ..., 


^ = 1 — 2a: - 7 - 3a;^ — 4a3® -T-— > 

{1 A- 

1 1 O , 1-3 3_ 1-3-5 

^/(l.a-a:) = l + -a;-—ar , 2.4.6.8 


3.4 J-^ 


v (1 -T- 2^) 


.=1 —-s-j 


1 a:® + ^•^•^-4+ 

2 ‘ 2.4 2.4.6 2.4.6.8 


Elliptic integral: 
r'2 dd> 
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2. Fourier Series. 

If the function fix) is sectionally smooth in the interval 
—TT ^ ^ TT, i.e. if its first derivative is sectionally continuous, 
the Fourier series 

1 °° 

fix) = - ^0 + E (a^ cos vx + sin vx), 

^ i/=i 


1 1 

where = — / fit) cos vt dt^ b^==~- I f it) sin vt 


dt 


is absolutely convergent throughout the whole interval. If 
fix) has a finite number of jump discontinuities, while elsewhere 
fix) is sectionally continuous, the series converges uniformly in 
every closed sub-interval which contains no discontinuities of 
fix). At every point at which fix) is continuous, the series 
represents the value of the function fix), while at every point 
of discontinuity of fix) it represents the arithmetic mean of the 
right-hand and left-hand limits of fix) (pp. 447-450). 


10. Maxima and Minima 

The following rule holds only for maxima and minima in the 
interior of the region under consideration. 

In order that | may be an extreme value of the function 
y = fix), f'i^) must vanish. When this condition is satisfied there 
is a maximum or minimum if the jfirst non-vanishing derivative 
olfix) is of even order; if it is of odd order, there is neither a 
maximum nor a minimum. In the former case there is a maximum 
or a minimum according as the sign of the first non-zero deri¬ 
vative is negative or positive (p. 158 et seq.). 


11. Curves 

In what follows t] are current co-ordmates. 
Equation of the curve: 

(«) y (b) F{x, y) = 0, (c) X = y = ^{t). 



SUMMARY OF FORMULAE 
Equation of the tangent at the point (a-, y) (p. 263): 

((,) ^ = (I — .rpf'f.r), (6) — ■x)F^ -r (p — y)Fy = 0, 

(e) {i- - {p - ’/’(O}f (0 = 0. 

Equation of the normal at the point {x. y) (p. 263): 

^ — X ~ {rj — y)j'(^) ~ (p yWx — Oj 

'(c) {! - o(0}^'(0 -r {p - = 0- 


Curvature (p. 2S1): 


(o) h = ■ 


'■ [F^+F^f 


(ft) = 


Radius of curvature (p- 282 


P = 


V JP P JF JL.V JT 2 

xx^ y xy-^ 07 y i yy-^ x 


+ ijj^y 


i^r 


Evohite (locus of centre of curvature) (pp. 283, 307-311): 

' = !/+ — 

y 

P 2 _i_ F 2 
^ X I ^ y 


l + y'\ 

(a) ^=x-y V = y^ 


[b) ^ — X — Fs: ■= ^ 2_op y w 4-F F 

XX ^ y xy X y yy ^ x 




F/ ^ E,/ 


Fxx^y^ ’^^xv^x^y 1 

j. , ■ i^-r lii^ ; I i “v 


Involute (p. 309): 

x-i- {a — s)x, 7 ]=y+{a—s)y, 


where a is an arbitrary constant and s the length of arc measiured 
from a given point. 

Point of inflection (pp. 169, 266). Necessary condition for a 
point of inflection is 

(a) y'’= 0, (6) F^^F/ - 2F^.yF^Fy + F„F/ = 0, 


(c) iy — xi) = 0. 
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Angle between two curves (p. 264): 


(6) cosw = 






(c) COSO) = 


XXt 


Hi 


la particular, the curves are orthogonal if 


(6) + FyGy = 0, (c) xx^ -{- yy^ = 0; 

the curves touch if 

{b) F^Qy — FyG^ = 0, (c) xy^ — == 0. 

Two curves y = f{x), y = 9{F) have contact of order n at 
a point X, if 

fix) = 9 {x), fix) = g'{x), . f’'\x) = g^’‘\x), 

(pp. 331-333). 


12. Length of Aec, Ahea, Volume 

Length of Arc (pp. 276-280). Let a plane curve be given by 
the equations 

(ffl) y=fiF), (&) F{x, y) = 0, (c) x= 4>{t), y= 

(d) (polar co-ordinates) r = r(0). 

The length of arc is 

(a) f V(1 + ic) s= f Vi^^+ f)dU 

(b) s = ri ViF/ + Ff) dx, id) s = r Vir^ + n dO. 
Area of Plane Surface. Tlie area bounded by tbe curve 

f = r{0) 

and two radii vectores 0^, where r, 6 are polar co-ordinates, 
is given by 

^ / r2 dO 


(p. 275). 
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The area enclosed by the curve 

y=^f{^h 

the two ordinates x = Xq, x = and the aj-axis, is 



(p. 80 ). 


Volume. The volume Ijdng over the region R and bounded 
above bv the surface with the equation 

is given by 

^"" I (p- ^87). 
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CHAPTER I 

L Prove that if and q are integers the expansion of pjq&s a decimal 
either terminates or recurs from a certain point onward. Prove also that 
every terminating or recurring decimal represents a rational number. 

2. Express 39 in the ternary scale (scale of 3). 

3. How would the number one hundred and fifty-six be written if (a) 
the bioary scale (scale of 2), (h) the scale of 4, were in common use? 

4. Express the following numbers in the scale of 12: (a) 1076, (b) 10,000, 
(c) 20,736, (d) 1/6, (e) 1/64, (/) 1/5. 

5. We can find V2 to one decimal place thus: P = 1 < 2,2^ = 4 > 2, 

therefore 1 < V2 < 2, Next, = 1-69 < 2, = 1*96 < 2, = 

2*25 > 2, therefore 1-4 < V2 < 1*5. 

(a) Continue this process one step further. 

(b) Calculate V7 to two decimal places by the same method. 

6. For what values of x do the following inequalities hold? 

(a) + 3a; + 1 ^ 0. (c) a; -f ^ 

X 

(b) a;2 - a; -f 1 ^ 0. (d) Sx-2 


7. Prove that the arithmetic mean 


- of two positive quantities 


fl, 6 is not less than the geometric mean Vah, i.e. that 

a h .—— 

—T — ^ V ab. 

State when the equality sign holds. 

8 . The quantity ^ defined by ^=-(- + 7 ) is called the harmonic 

5 2 \a of 

mean of the two positive quantities a, h. Prove that the geometric mean 
is not less than the harmonic mean, i.e. that 
When does the equality sign hold? 

9. * Show that the following inequalities hold, if a, b, c are positive: 

{a) ^ ah ca, 

(6) {a + b)(b + c)(c + a) ^ 8abc. 

(c) ^ ohc (a + 6 4- c). 
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10 . The numbers x,, 2:3 and ^72*;: ^ — I> 2 , 3 ) arc all positive. In 

addition, G,-;, ^ Ji and a;,-' -f 2:0“ -b ^ L Prove that 

~r + ... + ^ 2BI, 

11 . * Prove that if the numbers ^2,. . ., and b2, •. •, 

the inequalities Gx ^ ^2 ^ * * • — hi ^ ^2 ^ • • • — l^hen 

"f“A a (j.,)(,!>)■ 


12. Prove the followins properties of the binomial coefiScients; 



13. By summing 


v(v -f l)(v A 2)... (v -f I- -r 1)(v — l)v(v + 1)... (v + A; 


from V = 1 to V = n, show that 


i v(v -f l)(v 

v -1 


2)... (V -f- i) = + 1) • • • (^ + ^ + 1) ^ 

Ic ~j~ 2 


14. Evaluate 1^ 4 - 2^ -f . .. ~- by using the relation 
v3 = v(v 4- l)(v + 2) — 3v(v 4- 1) + V. 


15. Evaluate 

/ X 1 r I _L . 1 

(dj --p-4" • •. 4~ ~——-• 

2.3 2 . 3.4 n(n~^ l)(n + 2 ) 

(b) -4“-"T-4“ • • • ”h 

1.3 2.4 3.5 n(?^4-2) 

1 . 2 . 4 ^ 2 . 3.6 + ;i(ra qry)(TO“+3)- 


16. Find a formula for the 72,-th term of the following arithmetic pro¬ 
gressions: 

(a) 1, 2, 4, 7, 11, 16, . . . . 

(b) -7, -10, -9, 1, 25, 68, ... • 






MISCELLANEOUS EXAMPLES 


55^ 

17. * Show that the sum of the first n terms of an arithmetic pro¬ 

of order k is 

+ •.. + pSi -f qn, 

vt'here 8y represents the sum of the first n v-th powers, and a, b,..., p,q 
are independent of n. Evaluate the sums for the arithmetic progressions 
of lx. 16. 

18. * Prove the binomial theorem 

(a + 6)« = + ... + 


by mathematical induction. (See also Chap. Ill, p. 201.) 

19. Find 


(a) lim 

n->oo\l . 


— -f- 4- -1- 

l)y 




(b) lim ( -i_+ ... 4- A 

ft—^00 \1.2.3 2.3.4 filji -j- 1)(?2. “h 2)/ 

/I 1 1 \ 

ft->.«\'\/n 'Y/n+l '\/2n/ 


20. E SI = 0, prove that lim S a^Vn + t = 0. 


21. Prove that lim — = 0. 

n —>00 2 ^ 

22. Prove that lim = 

n —>00 2 ^ 

23. Prove that lim = 0. 


0. 


24. Prove that lim ^ -J- w) = 0. 

n —>00 

25. Use Cauchy’s convergence test to show that the following sequences 
converge: 

(а) a„ = 1. 

/'L\ n + I 

(б) a„ = —i— 




(d)* a„= 1— - + - 
'' ' " 1! ^ 2! 


■ i + .. ■ ± —■ 

3! nl 


26.* Show that the limits of the sequences (c), (d) of the previous 
example are reciprocals of one another (so that the limit of the sequence 
{d) is 1/e!), 
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27.* Prove that the limit of the sequence 


V2, V2-fV2, •v'2+V2-fV2, ... 

(u) exists, (b) is equal to 2. 

28. * Prove that the limit of the sequence 

' r. -f 1 ^ ‘ 272, 

exists. Show that the limit is less than 1 but not less than J. 

29. Prove that the limit of the sequence 

_ 1 ^ - i- 

71 4- 1 ' ‘ 27^ 


exists, is equal to the limit of the previous example, and is greater than 
h hut not greater than 1. 

30. Obtain the following bounds for the limit L of the two previous 
examples: | < ^ < |- 

31. * Let Oj, hi be any two positive numbers, and let < 6j. Let 

2aibi 


and in general 


Oj -r 


r T”! > — V 0„_i. 


Prove that the sequences a^, a^, . .. and b^, bz, • • • converge and have the 
same limit. 

32. * If > 0, and lim then liTn = L, 

n—>-x Q/jj^ „—^30 

33. Use Ex. 32 to evaluate the limits of the following sequences: 

(a) -^n, (b) V(^)' 

34. Use Ex. 33(c) to show that 

ni = n^e’~-^a^ 


where is a number whose ^-th root tends to 1. (See Chap. Vll, Appendix, 
p. 363.) 

35. Prove that lim ^ ^ ^ = 2. Find a 3 such that for | a; | < 3 the dif- 
a: + 1 

ference between 2 and ? ^ is, in absolute value, (a) less than (5) less 

a; -b 1 

than (^) than e, e > 0. 
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36. (a) Prove | Find a S such that for | 1 - a: | < S 

the difference between - and is, in absolute value, less than e, e > 0 . 

Do the same for (h) lim V (1 -|- a^); (c) 

x->0 X 

37. Prove that (a) lim ^ + a;) — 1 ^ 

a:— >0 X 2* 

(6) lim Vx + i(VSn Vx)=. I 

X—>00 ' 


38. Prove that lim (cos exists for each value of a: and is equal to 
1 or 0 according as x is an integer or not. 

39. * Prove that linx [lim (cosroila:)^™] exists for each value of a: and is 
equal to 1 or 0 according as x is rational or irrational. 


40. Determine which of the foUowing functions are continuous, 
those which are discontinuous, find the points of discontinuity. 


sina; 


/( 0 )- 0 . 


For 


/ 7 .\ jf/ \ ic® + 5x^ -j- Sx 

(b) f(x) = — ^ ^ ^ , /(O) = 0. 

smx ^ 

(c) f(x) = lim (cos 7 ra;) 2 w. 

m —>00 

(d) f(x) — lim [lim (cosTWla;)^^]. 

n—>oo m —>00 


41. Let f(x) be continuous for 0 g a: ^ 1 . Suppose further that j{x) 
assumes rational values only, and that f{x) = | when x= i. Prove that 
f{x) = J ever 3 ^here. 

42. Has the function 

f(x)= 2 sin 3a; + 10 cos 5 a; 


any real zeros? 

43. * If f{x) satisfies the functional equation 

f(^+v) = m + f(y) 

for all values of x and y, find the values of f(x) at the rational points and 
prove that, if/(a;) is continuous, f{x) == cx, where c is a constant. 

44. * Prove a converse of the theorem of uniform continuity; namely, 
that if f(x) is uniformly continuous in the haK-open interval a < a; ^ 
then f(x) tends to a unique limit as a; a (which may be taken as the 
value of f{a)). 
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45. Plot foUovririG and express the eolations in Cartesian 


co-orainates; 


\Cl} T - 

{o) r = 


a ■ 


cos 6 
2c sin- 6 


eosS :Limaeon). 
(Ellipse). 


(c) r = (Cissoid). 

cos ^ 

(d) r == (Folium of Descartes). 

sm^6 “T cos“6 

46. * Sho^ that the equation of an ellipse with one focus at the origin is 

_ 

1 e cos (9 — 6o) 

47. Let c be the complex number x -f iy represented by a point in a 
Cartesian co-ordinate srstem. Plot the curves 

i • t 

c — ^ 


(a) 

(K* 


i = 9 


i C T t ! 

, c — :c ! 

: C — 3 i 


= 4 a, S complex constants. 


(c) j — i j — L 

4S. Let Co be two complex numbers. Prove that 

(a) I Cl i Cj i ^ I Cl i + 1 Cj |. 

(b) ! Cl ± c. I g I Cl I — I C2 |. 


49. Prove the equality 

Cl — c., r 4- 1 Ci — Co = 2 I Cl P -f 2 I Co I® 
and state its geometrical interpretation. 

50. Prove that (cos0 f sinO)’^ = costzG -j- i sinnG by mathematical 
induction. 


CBL 4 PTEE n 

51.* Prove directly that the derivative of the function 
f ^ o:~ sin -, a; =b 0; /(O) = 0 

X 

exists at every point and is equal to 

“COS - 2x sin a; =4= 0; 0 at a: = 0. 

X X 

Show that although f'{x) is not continuous at a; = 0, nevertheless the 
mean value theorem still applies and the property of Ex. 57 below holds 
good. (See pp. 199, 200 of the text.) 
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62. Draw the graph of the function 

/(«) = a; sin a: ={= 0; /(O) = 0 

X 


and find its derivative for a; 4= 0. Show that its derivative does not exist 
at a; = 0, but that the difference quotient ~ /(Q) as a; 0 has the 

X 

upper and lower limits 1 and — 1 respectively. (See p. 199.) 

53. Investigate the behaviour of the function 

fix) — a; sin - + a:^ sin a: 4= 0; /(O) = 0 

X X 

with regard to differentiability. 

54. Prove that the derivative of the function 

f(x) = - sina:, a; #= 0; /(O) = 1 

X 

• exists at every point and is equal to 

f'(x) = — 4 sina; + - cosa;, a; 4= 0; /'(( = 0. 

x^ X 

Show that f'{x) is continuous, and find fXx), 

55. If /(^) is continuous and differentiable for a ^ x ^b, show that if 
fix) ^ 0 for a ^ a; < 5 and f'{x) ^ 0 for ^ < x the function is never 
less than /(5)* 

56. * If the continuous function f{x) has a derivative f'{x) at each point 
X m the neighbourhood of a: = and if f'(x) approaches a limit L as x E, 
then /'(E) exists and is equal to L. 

57. * If f(x) possesses a derivative f'(x) (not necessarily continuous) 
at each point a; of a ^ a: ^ 5, and if f'ix) assumes the values m and If, 
it also assumes every value p. between m and 31. 

58. If f"ix) ^ 0 for all values of a; in a ^ a; ^ 6, the graph of y = f(x) 
lies above the tangent line at any point x = ^, y — /(E) of the graph. 
(The curve is convex upwards.) 

59. If S"{x) ^ 0 for all values of a; in a ^ a; ^ 6, the graph of y = f(x) 
in the interval ^ a: ^ ccg lies below the line segment joining the two 
points of the graph for which x-x-y^yX—x^- 

60. If f''{x) S 0, then /(^J^) 

61. Given f(x) = Ja;® — a;® -j- 1, fimd a number S such that for every 
h less in absolute value than S and every x in the interval — J ^x^i 
the following inequality holds; 

nx+h)--f(x) 


1 
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62. Difierentiate direeth' aad 'nxite down the corresponding integra¬ 
tion formnhe: (a) k*'"; (fe) tans. 

63. Evaluate 


(a) iim -T~ 


“ * “ ‘ V 7^ 


64. Prove tLat 
{d} j — J 

65. Show that 


[I — sec^ -h sec^ ^ -f ... -f sec^ 
V ‘ 4% 4:11 


Ifdx = p; (6) (-1)”/^ 

15 J-l {2» + 1)! 


1 


1 


< 

/ — < 

— 


V -{“ 1 . 

/ a; 

V 

V 


1 r 

dx , , 

1 , 

, i 


< 1 -f 

_ - 4 - , , , 


n J-i 

X 

2 ‘ 

n —1 


1 1 /’*' dx 

Prove that the sequence —> v=:l, 2,is a 

2 V a; 

decreasing sequence and is bounded below. 

66.“^ Let f(x) be a function such that f'(x) ^ 0 for ail values of z, 
and let u = u{t) be an arbitrary continuous function. Then 




67.* If a particle traverses distance 1 in time 1, beginning and ending 
at rest, then at some point in the interval it must have been subjected 
to an acceleration ^ 4. 


CHAPTER in 

68. DiSerentiate the following functions: 

gtaji^a; + logsiii® 

(6) {x -f 2)^(1 - 
3^ siny — cosa; 
tanrc 

69. What conditions must the coejBdcients a, (S, a, h, c satisfy in order 
tiiat 

arc -h p 

V{ax^ + 2bx + c) 

shall ever 3 r?There have a finite derivative which is never zero? 
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70. Sketch the graph of the function 

y = (a: 2 )K i 

Show that the function is continuous at a? = 0. Has the function maxima, 
minima, or points of inflection? 

71. Among all triangles with given base and given perimeter, the 
isosceles triangle has the maximum area. 

72. Among all triangles with given base and given vertical angle, the 
isosceles triangle has the maximum area. 

73. Among all triangles with given base and given area, the isosceles 
triangle has the maximum vertical angle. 

74. * Among all triangles with given area, the equilateral triangle has 
the least perimeter. 

75. * Among all triangles with given perimeter, the equilateral triangle 
has the maximum area. 

76. * Among all triangles inscribed in a circle, the equilateral triangle 
has the maximum area. 

77. Prove the following inequalities: 

(a) > T-^’ > 0- 

I X 

(b) e® > 1 -h log(l -i-x), x> 0 . 

(c) e® > 1 + (1 + iK) log(l + x), x> 0. 

78. * Let a, h be two positive numbers, p and q any non-zero numbers, 
p < q. Prove that 

[eaJ* + (1 - e)6Pf ^ j 
[0a« + (1 — ~ 

for all values of 0 in the interval 0 < 0 < 1 . 

(This is Jensen’s inequality, which states that the p-th power mean 
( 1 — 0 ) 6 ®]^^^ of two positive quantities a, b is an increasing function 

ofp.) 

79. Show that the equality sign in the above inequality holds if, and 
only if, a = 6 . 

80. Prove that lim [Oa^ + (1 — 

p^O 

81. Defining the zero-th power mean of a, b as show that 

Jensen’s inequality applies to this case, and becomes {a b) 

Qejjp.-e > _|_ (1 _ according as g ^ 0 . 

For g = 1, ^ 0a -f (1- 0)&- 

82. Prove the inequality 

^ 051-0 ^ 0^1 4 . (1 - 0 )&, 

a, 6 > 0, 0 < 0 < 1, without reference to Jensen’s inequality, and show 
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that equality holds only if s = &. (ihis inequality states that the 8 , 1 0 

geometric mean is less rhan the corresponding arithmetic mean.) 

S3. If cdr; X as a* x, shc~ ihat log 9 ( 2 :) is of a lower order and 
of a hirher crder cf maonirude than o(cc). 

84. If the order of magrdtude of the positive function f{x) as a; 00 

f(X)d^ has the 

Ui iUci_:u^v^u.c rciutivc .o-. 


So. Compare the order 0 : magnitude as 2 ; -> co of 
f(x) for the following functions j. x): 

(a) (c) xe^\ 

Vx 

ew (d) logx, 

SG. Prove that if f(x} is ccntinucus and 


Cmdi 

•Ja 


relative to 




then f(x) is identically : 


iSi. Prove tnat E ^1 

{2:-1)2 

SS. Show that ^ == 


where Uyp] is a pohmomial of degree n. Establish the recurrence relation 

== -r • 

89. * By applying Leibnitz’s role to 

a (e®V 2 ) = 

dx 

obtain the recurrence relation 

90. * By combining the recurrence relations of Ex. 88 , 89, obtain the 
di^erential equation 

-h — nu^ = 0 

satisfied by 

91. Bind the polynomial solution 

ajX'‘^~^ -j- • •. -p 

of the differential equation -f xu^ — = 0 . 
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1 


-— 1 )**, prove the relations 

2^nl dx^ 

I ji ff \ ^)x p / , 71 -j- 2 

i- -r —r— -- 


92 * K Pni^) 

(а) P„+i = i)“" ' K+ 1 

(б) P„+i'=*P„'+(™+l)P„. 

(c) i- ((a;^ - 1)P„') - + 1 )P„ = 0. 

dx 

93. Find the polynomial solution 

^ _(2^ ^ „-i + .., ^ a- 

” 2«(n!)“ ' 1 ' « 

o{ the differential equation 

^((a:2-l)P„')-»(«+l)P„=0. 

dx 

1 d” 

94, Determine the polynomial P„(x) = — _ (a;» - 1)" by 
the binomial theorem. 

95» Let lnj=^) = n = 0, 1, 2.. 

that 


1 = S 

f»-0 

II 

« 

SB — S — ^n,33(^)* 


n-1 p 

• . . . . 




CHAPTER W 
Perform the integrations in Ex. 96-101. 



/* 1 + /7o. 

99. 

r <&. 

9o. 


/ cc^ + -f- 1 


f ^ 

100. 

(' dx 

97. 

J -^(e“ + 1) 

j a:V(a?’’ - 1)’ 


^ a;da: 

101. 

^ da: 

98. 

J ^(1 + a:) - V(1 + X) 


} x{x+l)...lx + Jil 


Evaluate the integrals in Ex. 102-107. 

_/o 

102. J "coa^xdx, 


using 

Show 
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104. r „. 

Jo V(l-a;=) 

105. 

/'I 

106. / :fiV{l-aP)dx. 

d'.J 

107. 

Obtain recurrence formnlee 

for the inte^ 

lOS. Jx^{logx'A'*dx. 

111. 

109. smhxdx. 

112. 

110. fx^e^ cos hx dx. 



ri 

Jo V(1 - z^)‘ 
f x-(l-c^f^dx. 


112. JeP-^ coshfcxda. 


r dx 

113. Integrate / —7-~ -^ in tkree different ways and compare tie 

114. * Let PA^) = — (x^ — 1)”. Show that 

^ 2^711 

f Pf^{x)P^{x)dx = 0 , if m 4 : ?i. 

‘'-1 

2 

115. Prove that / P^%x)dx= ——. 

J^i " n-r I 

116. Prove that J x^P„{x)dx = 0, if m < ». 

117. Evaluate y x‘^P^{x)dx, 


Test whether the improper 
diverge. 

integrals 

in Ex. 118-131 converge or 

118- r //" .• 

Jq V {ax ~ x‘} 

125. 

/ X log sinajcfa;. 
do 


126. 

/•CO 

1 e-^^dx. 


127. 

do 

121. J* dx. 

128. 

^7r/2 x^dx 

Jq (sina;)^* 

122. f e-^x^{logx)*^dx. 

jQ 

129. 

r°° dx 

Jq 1 -j- sin^a?* 

123. / log sin a; do;. 

*^0 

130. 

1 *^ xdx 

Iq 1 -b 0:2 sia^aj* 

r*'i 

124. 1 - log Bmxdx. 

131.* 

r® x'^^dx 

Jq 1 x^ sin^z 
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,„o * jf f dx converges for any positive value of a, and if f{x) 
“ Ja ^ r°°f{ax)—KRx) 

tends to a limit Las x-^0, show that J - - - dx converges and 

has the value L log 

133 By reference to the previous example, show that 
‘'n 

(^) r 

•/n 

134. * If j 

f{x) tends to a limit 31 as a; -> <» and a limit L as x~> 0, show that 

dx=(L- M) log 1 

Jo ^ “ 

135. Obtain the following expressions for the gamma functions 

r(?i) = 2 

Jo 

^1/ l\^~i 

T{n)=j 


.00 g-oaj _ ^ 

dx= log 

a 

r °° cos ax — cos Pa; p 

' ^ dx — log J . 




dx converges for any positive values of a and 6, and if 


CHAPTER V 


136, Plot the following curves and find their equations in non-para 
metric form: 

(a) a; = y 1 ^ j5- 

(b) atb sint, y = a—h cost. 

137. * Show that the two families of ellipses and hyperbolas. 


a;3 


X 




— 'V 





for 'k<h, 
for a < T < 5, 


are confocal and intersect at right angles. 

138. Pind the pedal curves (see p. 267, Ex. 11) of the following: ^ 

(а) the ellipse a: = a cosO, jf == 6 sin0 with respect to the ongm;_ 

(б) the hyperbola x = cosh 0, 2, = 6 sinh 6 with respect to the ongm; 

(c) the parabola with respect to the origin, 

(d) the parabola = 4pa: with respect to the focus. 

(e7S8) 


19 
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139. Slio^ that the tangent to an ellipse is equally inclined to the 
focal radii drai^Ti to the point of contact. 

140. Shonr that the tangent to a hyperbola is equally inclined to the 
Sceal radii drawn to the point of contact. 

141. A eonsiant Ien;gth I is measured on along the normal to a para¬ 
bola. Find the eurue described by the extremity of this segment. 

142. Find the area bounded by the loop of the curve 

2-5 -f y'^ — oax-'/ = 0. 

143. rind the area enclosed by the curve 

-p j. 

144. Find the length of arc of the epicycloid 

. -V c -f- & 

3 =: -n 0 ) cost — 0 cos- t 

h 


I =r= (g -u \ S 22 I — & sin 


reckoned from the initial point = 0. 

145. Prove that the rO'dius of curvature at a point of the polar curve 
r = j(5) is 



146. ’^ If the curvature cl a curve in the sry-plane is a monotonic 
functicn cf the length of arc, prove that the curve is not closed and 
that it has no double points. 

147. Find the nicment of inertia of a rod of length L 
(c) with respect to its centre; 

( 6 ) with respect to one end; 

(c) with respect to a point- on the line of the rod at a distance d from 
the centre; 

{d; with respect to any point at a distance d from the centre. 

I4S. Find the- equation of the curves which everywhere intersect the 
straight lines through the origin at the same angle a. 

149. Find the equarlcn of the curves whose normal is of constant length 
{Tne 'length'’ of the normal is the length of the portion of the 

normal mcercepted between .^e curve and the rc-axis.) 

150. Show that the only curv^ whose curvature is a fixed constant 
t are circles of radius 1 /h. 

151. Find the equation of the curves whose centre of curvature Hes on 
the ar-axis and whose radius of curvature is therefore equal to the length 

of the normal. 
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152, Find the equation of the curves whose radius of curvature is 
equal to the length of the normal but whose centre of curvature does not 
lie on the ai-axis^ 

153. ^ Obtain the formula for the length of a curve in polar co-ordinates. 


CHAPTER VI 

154. Deduce the integral formula for the remainder by applidng 
integration by parts to 

f(X d- fj) — f(^) = rf'{x + T)dT. 

155. Integrate the formula 

= ~ f ~ + r)dr, 

Tlx 

and so obtain 

= Six +h)-Six)- hS'ix) - (-((is). 

n\ 

156. * Suppose that in some way a series for the function /(x) has 
been obtained, namely 

f[x) = ^0 4- ctx^ + + ... + 4- 


where a^, tZi, ..,, are constants, is n times continuously diSeren- 

tiable, and ->0 as a; 0. Show that % = (^ = 0, ..,, n), 

lc\ 

i.e. that the series is a Taylor series. 

157. * Find the first three non-vanishing terms of the Taylor series 
for sin^o; in the neighbourhood of cc = 0 by multiplying the Taylor series 
for sin a; by itself. Justify this procedure. 

158. * Find the first three non-vanishing terms of the Taylor series 

for tana; in the neighbourhood of a; = 0, by using the relation tana; = 
and justify the procedure. 

159. * Find the first three non-vanishing terms of the Taylor series 
for V cos a; in the neighbourhood of a; = 0, by applying the binomial theorem 
to the Taylor series for cos a;, and justify the procedure. 

160. Find the first four non-vanishing terms of the Taylor series for 
the following functions in the neighbourhood of a; = 0: 

(a) a; cot a:. (c) sec a?. (c) e*"®. 

(5) id) (/) log sin® - log®, 

va? 
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161. Find ths Taylor series for arc smx in the neighbonriiood of Q 


r- dt 

Jo -x /1 — 


(Of. p. 203, Ex. 5.) 

162. ^ Find the Taylor series for (are sinrr)^. (Of. p. 203, Ss. 5.) 

163. Find the Taylor series for the following functions in the neigh- 
bourhocd of x— 0: 


(a) 


sin^ 

(b) / (c) / —dt 

Jq Jq t 


164. *^ Estimate the error inTclved in using the first n terms in the 
series in Es.’ 163. 

165. '®' 'Two oppositely charged particles -f-es situated at a small 
distance d apart form an electric dipole with moment M = ed. Show that 
the potential energy (a) at a point situated on the axis of the dipole 

M 

at a distance r from the centre of the dipole is _ (1 -f where s is 

-n 

, , - , . a- 

F^pproxnnateiT equal tc —; 

(o) at a point- situated on the perpendicular bisector of the dipole is 0; 
(c) at a point with polar co-ordinates r, 0 relative to the centre and A.-rig 


of the dipole is 


(1 -f z): where s is approximately equal to 


;The potential energy of a single charge q at a point at a distance r from 
the charge is q -r; the potentiai energy of several charges is the sum of 
the potentiai energies of the separate charges.) 

166. '®' Find the first three terms of the Tavlor series for (l-\~ 

I '' \ xj 

in powers of 

X 

167. Evaluate the following limits: 


s —^ X. L \ X/ 


(d) lim 




id} nm (-) . (e) bm {-) . 

z —Q \ X J X —>■ x \ X / 

16S.* Show that the osculating circle at a point where the radius of 
curvature is a maximum or miTiTmuTn does not cross the curve. 

169. Find the m ax i m a and minima of the following functions: (a) | a; |, 
(&) ssinfl/a;). 
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CHAPTER Vn 


170. SKow that the length of the ellipse x = a cost, y == h slut is 

M 2 - ^2 _ 52 

s =z 4:a I — e 2 1 where =-s— 

Jo ^ 


Calculate the length of the ellipse for which e == J to four significant figures, 
by using Simpson’s rule with sis divisions. 

171. Expand the integral of Ex. 170 as a series, and estimate the 
number of terms necessary for accuracy to four significant figures. 


172. Evaluate 



log(l -f 

X 


dx, using Simpson’s rule with h = 0*1. 


173. The hypotenuse of a right-angled triangle is measured accui’ately 
as 40, and one angle is measured as 30° with a possible error of Find 
the possible error in the lengths of each of the sides and in the area of the 
triangle. 


j ^n+1/2 

iog(a+ x)dXf K > 0, show that 
1/2 


a(a + 1)... (a + n) — a^nl n% 


where a is bounded below by a positive number. Show that is mono- 
tonically decreasing for sufficiently large values of n. (The limit of 
as n ^ 00 is l/r(a).) 


175. Find an approximate expression for log 
% + ^2 + • • • 


TOjI 

n\ 


where 


176. Show that the coefficient of in the binomial expansion of 

1 . I 

= is asymptotically given by 


7 m 


CHAPTER Vin 

177. Prove that if S converges, so does S 

v-lV 

178. If is a monotonic increasing sequence with positive terms, 
when does the series 1 + JL + -J— + ... converge? 

179. * If the series S with decreasing positive terms converges, 
then lim na^ =0. 

n—>00 

~ . 7C 

180. Show that the series S am— diverges. 

v-i ^ 
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181.* Prove that if Ssj, converges and if &i, 6->. 5j,... is a boonaed 
monotonio sequence cf nnmbers, tnea 'La-.h-j converges. 

Ig 9 ^ Prove tbat ii Sn.. oscillates between finite bonnds and if is 
a monotcnio seqaenc-e tending towards zero, then SaA converges. 

183. Disenss the convergence ox divergence of the following series: 

.(-I)" 


(a) S 
(d) S • 


^(_irco^)_ (c) 


(«) 


^ (—1)'^ cosvO 


(/) s 


(—ly*' smv6 


V 


Find the smns of the following derangements of the series 
fo^5og2; 


(a) i- 


1 J. ) A -1_ir- 

^ — -g — 5 10 12 


( 5 ) 1 -h J -r S - 4 - i - I + +- 

185. Por what valnss of a do the foEowing series converge? 


(a) 1- 


i- i - - - - +- 

2= ' S 4= ' 5 6' ‘ 


‘ 7 ® 4 :^ 

156. rind whether the following series converge or diverge: 

(6) l-i-^-§-t-rt-|+7 + i-|+ + -"- 

157. Snow tnat 


I'ai 2 —^ converges. 

■ '.-i(2v): 

* l 02 {v— 1)— logv 
(b) 2 ^ ^ ■- — ^ converges. 

7=2 (iogv;- 


(c) 2 


1 . 2 . 3 ...V 


- converges if a > 1 and diverges 


lx;::2;... (a d-v) 

if a ^ 1. 

cc I 

iSS.* By comparison with, the series S —, prove the following test: 

V = 1 

If j) > X _i- £ for every sn^ciently large w, the series 

converges abs'ktely; if < 1 - s for every sufficiently large 

n* the series Sa^, does not converge absolutely. 

189. Show that the series 2^^1 — converges. 
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190. By comparison with, tlie series S 


1 


v(lGgV> 


■ j prove the following test; 


The series S | | converges or diverges according as 

log logr^ 


is greater than 1 -f- s less than 1 — s for every sn:fficiently large n, 

191. Derive the n-th root test from the test of Ex. 188. 

192. * Prove the following comparison test; if the series of posi¬ 
tive terms converges, and 




from a certain term onwards, the series Ha,, is absolutely convergentj 
if diverges and 

>► 


j 

i 


from a certain term onwards, the series is not absolutely convergent. 

193. Obtain the ratio test by comparison with the geometric series, 

CO I 

194. "^ By comparison with S —, prove Raabe’s test; 

The series S | ctj, j converges or diverges according as 



is greater than 1 + s or less than 1 — s for every suf^ciently large n. 


195. By comparison with S-, prove the following test: 

v(logv)® 

The series B | j converges or diverges according as 




^n+1 

is greater than 1 4- e or less than 1 — s for every sufficiently large n. 

196. Prove Gauss’s test: 


If 


^n+l 


• =i + 5^ + 

n 




where | | is bounded, then S j j converges if p, > 1, diverges If {z g 1. 

197. Test the following series for convergence or divergence: 

(a) - 4- J_ «(« + 1)(« + 2) , 

' ^ p PO + 1) p(P + 1)0 + 2) 

(b) 1 I , a(a+l).p(P+l) , tt(a+l)(a+2)-|3(P + l)(fi + 2) 

^ l.Y*^ 1.2 .y{y+1) 1.2.3.y(y+1){y+2) 
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193. (a) Si-OTT 

ib) Shov: that; : 

2 ; 1 -f o. 

199."^ Show tha: 
£ ^ a; ^ 2- - 3. 


the series S — converges nniforialy for 2 ; ^ 1 -i- e 

T * ~ '' • i’ 

cenvea senes —n converges nniioriaiv for 


.^^cosva; ^ , 

■nes Zi ——a > 0, converges mnformlj for 


200. The series 

X — i 



^-i\ 

\x-i-lJ ‘ 5 V 

2:-f 1/ 


converges 0 
201. Fir 


for £ ^ 2 ; ^ A. 

lens in Trhicli the following series are convergen 


(h) E 




(c) 24 
'r' 


id) 




(e) 24 a < 1 . 

V- 

(/) 2 e^, a>l. 


(g) 2 


logy 

V® ‘ 
1 — 


202. * Prove that n the series S converges for x = Xq, it converges 

for any x > x^; if it diverges for x = Xq, it diverges for any x < Xq. Thus, 
there is an ” abscissa- of convergence ” such that for any greater value 
of X the series converges, and for any smaller value of x the series diverges. 

203. If E ~ converges for x = Xq, the derived series —S con- 

verges for any x > Xq. 

204. If Sj, > 0 and Ea^ converges, then 

lim Ea,x^ ~ Ea^, 

z —^ 1—0 

205. If > 0 and Ea.^ diverges, 

lim Ea,jc^ = aQ, 

z- 4 - 1-0 


206. * Prove Abel’s theorem: 

If Ea.^‘' converges, then Ea^^'^ converges uniformly for 0 g 2 ; ^ X. 

207. * If SajX*' converges, then lim = Ea^X^. 

Z-^X-Q 

20 s. Find the rational functions represented by the following Taylor 
series: 

(а) - f-4-*-* * 

( б ) 12x — 4^ — 5x^ ^ 7a;® 4- 8 a?’-h + • • • • 
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209. Show that 


,,1,2,3. , 

2i + 3i + 4i+-**“^' 

(h\ 1 4 . 1-3 4, 1-3.5.7 

^ ^ 2 2.4.6 2.4.6.8.10 


V2. 


210. Let z = = r (cos 6 + i sin8). From the expansion 


show that 


and 


l-z 


r cos 6 


= E r^' cos v0 


1 — 2r COS0 4 - 

r sin 6 “ . ^ 

-^-- ==2 sin v0. 

1 — 2r COS0 + r- ^=,0 


CHAPTER IX 


211.* Using the expression for the cotangent in partial fractions, ex¬ 
pand Tzx cot Tvx as a power series in x. By comparing this with the series 
given on p. 423, show that 


1 _ (-l)TO-l 




■ 

2 . (2m)! 


212. Show that 


“ 1 _ (—l)”*-l(22’»—l)7t2™ p 

,.fl(2v—1)2’” 2(2m)! •”’* 


213. Show that 


S (—1)*^ _ (—ir-(2^”^ ~ 2 )--^ ^ 




214. Prove that 


x'fe 


2. {2 to )! 


^ dx = 




Ic 

lr+.” 12 - 


215. Using the infinite products for the sine and cosine, show that 

(а) log(—) = -^S -, 

« {- 1)v-122-1(22*’ - 1)B2. 

(б) logcosa:= • 

19 « 


(E 798 ) 


8R li 
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216, Using the infinite products for tlie sine and eosiaej eYaluate 


(g) 

(}) 


1 • 3 



e 

5 

t 


■I 

8. 

9 


IG 
9 • 


10 14 

11 • 13 • 


10 1_4 16 

9 * 15 • 15* 


217. Express the iiTperboIic cotangent in terms of partial fractions. 


CHAPTSPw XI 

218. Find the cirrves whose tangent is of constant length a. (The 
“length” cf the tangent is the length of the portion of the tangent 
intercepted between the curve and the ar-axis.) 

219. Find the curves which are orthogonal to the family y = ce'^. 

220. If s denotes the length of arc of a chain measured from a point 
at which the tangent is horizontal, the form of the chain is determined by 
the difierentiai equation 



Show that the equation of the chain hy - ■ c cosh -4- a. 

c 

221. Integrate the equation for the electric circuit 

uJ -r pi = By 

where E = Eq sincGf, and u, p, Eq, o are constants. 

222. A particle falls towards a point which attracts inversely as the 
cube cf the distance and directly as the mass. Find the motion and time 
of descent if t* = 0 and a; = a at ^ = 0 . 

223. * Integrate y = —xv -4- where jp = —, 

dx 

224. Integrate y = p logp. 

225. * Solve the difierenee equation 

-r -f = 0 , 

where g, 5 are constants, by putting Show that the solution can 

be expressed in the form -f where ^2 roots (sup¬ 

posed distinct) of the equation X^ j_ 2 gX - 7-6 = 0 . Show that the form 
of the solution when 6 = is = u(—af -f- p?i(—a)”. 
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CHAPTER I 

1 1, P* 13. 

1 . (d), (e)* Show that x satisfies an equation of the type 

a;® + + ... + = 0 , 

where , «e are integers; prove that x is then either irrational or 

an integer. 

2. Use the irrationality of sin 60® = V3/2. 

4. Write ax^ -p 2hx -f c as a(x + - 

\ a/ a 

7. If a >0 and h^--ac^0, it is possible to make ax^+21)x-^c^0 
for some value of x if, and only if, ^ ac= 0 ; then use Example 6 . 

8 . The cosine of the angle between two straight lines is ^ 1 in absolute 
value. 

9. Use Schwarz’s inequality. 

10. Square both sides and then use Schwarz’s inequality. The sum 
of the lengths of two sides of a triangle is not less than the third side, 

§§ 2, 3, p. 26. 

2 . (a), (d), (e), (g) odd; ( 6 ) even. 

3 , (h), (c), (h) monotonic; (a), (d), (c), (Z), (m) even; {d) and (e) identical. 
§4,p. 28. 

2. (n + 1 ) {2n + 1 ) {2n + 3)y3. 

3. (c) Expand (1 -|- 1)” by the binomial theorem. 

4. (a) n{n+ l)(r^+ 2)/3. 

(5) Sum —^— — - from v = 1 to v = nl(n + 1 ). 

V + 1 V 

(c)Sum- ^ — i from V = 1 to V ==s + 2 )/( 9 ^+ 1 )^. 

(v + 1)2 v® 

5. 3; 193. 

7. i(2w® + - lln + 30). 
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§ 5, p. 36. 

1. ia) 1; (b) 333: (c) 333,333. 

2 . (c) 0; (D) x; (c; 6 ; (i) (a) 1/B. 

4. 19. 

5. (a) 6; (5) 10; (c) 14. 

6 . (a) 25; (b) 2500; ( 6 ) 250,000. 

9. (a) 0; (5) no; (c) yes; (e) 30. 

15. The greatest of {j-j, ..., a;.. 

16. 2. 

17. Use the fact that 0 . 


§ 6 , p. 45. 

1. (a) Tor eTery nmnber no matter how large, there exists an n 
snch that ’ < 2 ^. ' > ZI, 

(d) There exists a positive number s such that for every number 21 
there exisi numbers r., .Tv greater than 21 for which \a^ — a^ \ ^ s. 

5. Trier is less than _A_; e = 2*71828 — . 

•rc;n:/ 

§ 7, p. 49. 

1. {r) 6; ;5} 15; (c) 4; [d) 3. 

3. Limits [a] and (b) do not exist; limit (c) exists and is equal to 1. 


f S, p. 55. 

3. {a) i;60; i.'600; 1/6000. 

{ 5 } 1,10:1-2;? - 1 |), &e. 

(c) l,120;;i : gjy, ate. 

(dj 1,100; I/iOGOO; l/IOOOOOO. (c) 1/10; 1/100; 1/1000. 

4. (g) 1 000: 2 / 6 . (b) i/400; a/4, (c) 1/77600; s/776, (d) i/10000; s^. 

(e) I;100; s. 


5. (a), (b), (c), (d), (g) continuous; 
(e) discontinuous at 2 : = 2, 4; 






If? 


„ is — 3; 

„ a: = (n - J)-; 

„ 2 ; == n-; 

„ 2 ; = IITT, ?Z 4= 0. 


Appendix I, p. 70, 

1. (a) Upper bound = lower = 0, upper limit = 0, lower = 0. 


0 ) 

,, 

II 


99 

= 0,* 

jj 

= 0.^ 

(0) 

>* 

II 

—_2 « 

« — 3 > 

99 

_ 1 

» 

_ 1 

— 2* 

id) 

99 

— * 
lu» 

— .^1 * 

99 - 3 » 

99 

= t, 

99 

= i- 

(e) 

99 

_ 0 ^ 

=0, 

99 

= 1. 


= 0. 


The quantities marked * belong to the sequence. 
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2. Divide the interval into a nnite number of sub-intervals by points 

(j = Xq, X 2 P . •«, == 6 SO close that | / [x) — /(rr) | < s if 2 ; and lie in 

tbe same sub-interval. Join adjacent points ^ y = 2[x>) by straight 
lines. 

'k, h 

3. The expression ^ ^ — ^i\ ^ \ x | has the slope zero 

outside the interval x^). Add suitable terms of this kind. 

f-j-a;—f|a; — 2j+|a;~3| —f | a? — 5 |» 

4 . (a) e/6; (6) zjna^-'^^ ??, > 0; (c) e®/2. 

Appendix II, p. 75. 

2. (a) r= a; (b) r = 2a 003(9 — 9o); W r = a/co3(9 — Og), 

3. cos20 = cos^O — sm^O, sin20 = 2 sm0 cosG; 

cos30 = 4 cos^ 0 — 3 cosO, sinSG — 3 sin6 — 4 sin® 0; 
cos50 — 16 cos50 — 20 cos®0 -f 5 oosO, sm56 = 16 sin^B — 20 siii®6 
+ 5sm0. 

4. (a) —6f; 0 — rc, r ^ 3; 0 ~ tz/2, r = 2; 6 = 37r/2, ?■ = 6. 

(6) 1 + V3 + ~ 0 = 7:/4, r = 4V2; 0 = tt/S, r = -I: 

0 = 77r/12, r = 2 V 2 . 

(c) 2; 8 = 7r/4, r = V2; 6 = 77r/4, r == V2; 6 = 2~, r = 2. 

{d) 2 — 2f V3; 0 — Stt/G, r = 2; 6 = Stt/S, t = 4. 

(fi) ±1; 0 = 0, r = 1; 0 = 0, r = ± 1. 

(/)±(A + ^); e = V2.r=l; e = ^/4,r=±l. 

(gr) {V'V2 + 1 + VV2 - 1}/V2; 9 = 7r/4, r = V2; 

0 = tc/ 8, r = ^2. 

(A) -^l8 (V3 + i)/2; 9 = 7 :t/4, »• = 3V2; 

6 = 77t/6, r = (3 V2)2'’ = ^18. 

(h) 1, (-1 ± iV3)/2; 6 = 0, r = 1; 0 = 0, r = 1. 

%j o 

( 1 ) ■v/2{VV2 + 1 + iVVT T}; 0 = t;/2, r = 16 ; 

0 = tu/ 8, r = 2. 

5. Note that e*' satisfies the equation a;^ — 1 = 0; then factorize 
»«- 1. 

CHAPTER n 

§2,p. 87. 

1. Use formulas of § 2 and the basic rules: 70/3. 

2. Required area may be regarded as the difference between the area 
under the line and the area under the parabola, taken between the points 
of intersection of curve and line: 10 V 5/3. 

3. V5/6. 
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I 4 , p, 157 . 

1. T i]=. 2. 6.;3a: ™ 5). 3. ~ 62^3 _ _ 3^3 _ |^4 

'I — x\-. 5. Vi — 5;-r. 6. an{ax -f- 5)^“^. 


4. 

7 . 

5. 
9. 


Vi:-- 

2 "“;:2/r: — 


:_ -Ov ^r.> 


cl) -f [07'^ — cm) 


2v {(ax- — lx — -p 77i:c -j- 

-7u —ir/-". 10. sin 22 :. 11. 22 ; cos (a;-). 


12. sin2:cG5 5:;V(l ~ sir-a:}. 
9 


14. 




13. 2 ^a: 

15 . ( 2 a; 3 ) cos(a;2 4- 3a; j- 2). 


^ 1 1 
[ X sin— — - cos 

X 


16. 32:2. v'{l , 
19. 

21 . - 


U- a*; 
(3 - 


17 . -i. 


18 . 1. 


20. ^/5 cGs(x i" 7) {sin(a; -p 7)} 


s 

VJs-i 


- . (arc sin (a cos x -f 6)}®""^. 

~ cos:s— Dj-} 


1 . (a) Xax. for a; = — v' 2 , min. for x = V2, inf. for a; = 0 . 

(1} jlax, for X = f, min. for a; = 0 , inf. for a; = — 3 ^. 

(c) jian. for a: = 1 , min. for 2 ; = — 1 , infi. for a; = 0 , i V 3 . 
fd) Nax. for a; = ^n'3, min. for x = —^ 3 , 

inn. fora; = 0 , dz \'6 ± V33. 

(e) luas. for x = fn — 4}:t, min. for x == 717 :, infl. for x = ^ 7 ^ 

'__ 4 

2 . llax. for x = —V — p; min, for a; = V — p; infl. for a; = 0 . No 
maxima or minima ^rhen v ^ 0 . Roots are ail real, or two complex and 
cue real, according as g- — 4p^ ^ 0 or > 0 . 

3. The point ( 0 , 1). 

4. Ration of line is (t/ — yQ)/(x - Xq) = 

5. \'TS9ft. 

6 . The point dividing the line ah in the ratio -\/a : '^h. 

7. 'The square. 

8 . The rectangle with comers a; = ± ajV2, y = ± 5/V2. 

9. The right-angled triangle, i.e. 6 ^. 

16. The s ide of rectangle opposite to g must be at the distance 
( 8/2 _ _u ^ centre. 

11 . The cylinder whose height is equal to the diameter of its base. 
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13. If 9 is the angle of the prissn and r^. its ind- 
ande of incidence must be arc sin (n sin 

\ 2r 

14. X = 

i 

15. Find the minimum of x'^ — px, 

16. Find the minima of a; — sin a; and 

. TT 
'2‘ 
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of refraction, the 


sina;_ _' 


0 ^ a; ^ Or, show that-: is monotonio in tnp^ 

X ij-aciu interne 


in the interval 


18 


. ^ 


+ ^2 -h 




®1®2 • • . CE„_,)‘ 


§ 6, p. 177. 
1 . 0-693. 


2. logo:. 


5. ■ 


1 — 2a; V i + log 


.3. l/aloga;. 4 . ijyf j_ ^ 2 -^^ 


2a;V 1 -h ioga;(V 1 -f logo; — since) 
6 , xl{x^ + 1) - 1/3(2 -h X). 

+ 1 / 14a; 


7. 


— 2'Y/a:^ + 


1 \3(7a;2 ■ 






‘+1) 4(a:-2) 

11. x = 1/X, proTided X =1= 0; if X = 0, no maximum exists. 

12. (loga)^ . . a®. 

13. asin*aog*)’. loga |cosa:(loga;)2 + 2 sina: ioga; |^ 

§ 7, p. 183. 

1. (a) Keep * fixed and differentiate with respect to v; then put v 

equal to zero. ^ 

(6) Evaluate ,f(a:) first for rational x, and then by continuity for irra- 
tional X. 

2. Differentiate with respect to and then put y equal to 1. 

3. 2315 years. 

4. (a) 2/= P + cc“; (S) y = - ? + ce« «=}= O; y=.^x+c,a=0. 

(c) y = ^xe^ + ce^; (d) y = —?— -f y =i= a. 

T 

§ 8, p. 189. 

1. sinhtz — sinh6 = 2 cosh ^ sinh^?-Il^^. 

cosh a + cosh 5 — 2 cosh ^ cosh^?fIh^^. 

cosha — cosh6 = 2 sinh ^ sink 
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CHAPTER IV 

S§ 2, 8 * p. 217. 

1. ie=:\ 2. 3. 1(1 -1- 4. i(Iog 2 )* 

,_1 /' 1 v-- 

n- — 1 \lo 2 z/ 

6 . Hint: write deiioniinator in the form (3a; — 1)^ -f 1: arc tan (3a; ~ I). 


H^)'y 


^ ^ fa; — 1 , /, 

8. Eiiit: 6:r.’(2 -f Sa:) = 2 — 4/(2 -f S.!:): 2a: - | log j 2 + Sa |. 

9. aro siaz — v (1 — z-). 10. log + -^1 + ( - ^ 


11 , arc sin' 


:-r 1 


1 


J* 

2a;- 1 


12 . Ir log {a ;2 — a: -f i) + ^ 7 : arc tan ,^ 

“ V3 V3 


‘ 13. 2 ar cosh ^—y ~ ~ j 4- V(a;^ — 4a; 4* i)* 

14. — tV{2 -f 2a; — Zx-) 4 arc sin 

^ ' 3V3 V7 


_ 2 ^ 22 ; 4 i 

lo. _ arc tan —— 

V3 V3 


_ 2 ^ 2a;-1 

16. are tan-. 

V3 V3 


17. 


1 , a; 4 a 

arc tr'” 


V (5 — or) 


_, if 5 — > 0; --, if 6— = Oj 

V (&-a-) a; 4 a 


1 .,a;-r-o.„, 

ar tann ,. -:r , 11 0 — < 0. 


V {a- — b) V {a^ — 6) 

18. —a4/4 — 27^/3 — a ;42 — a; — log | a; — 1 [. 

19. Hint: sin^a; cos^a;=sina; cos^a:(l— cos^x)=suix cos^a;—sina; cos®a;: 

cos®a; ^ COS'2; 

0 * 7 

20. 2^ - 2 21. J(1 - £ 2 ) 9/2 _ 1(1 _ a^yit, 

3 D i 

22. 4 arc sin a; — 4a; V (1 — a;^). 23. 7z^/Z2. 

14(-1)^ ^ 1 


24. 


25. 2. 


26. 


^41 

27. - 53 ) _L |(g2 _ 52) ^ 5) ioj 


2(1 + a^) 2(1 + 6=) • 

a- 1 


5—1 


28. j(l — cos 29. a. Es. 8 , p. 88 : l/(?i + !)■ 


* Here and elsewhere the constants of integration are omitted. 
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§ 4, p. 225. 

1. Take/” x, g' = cosa:/sm-a;: -—x/smx -f- log taii2;/2. 

2. Take / == x^/4:, g' — ~ x^f: a:^/4(l -- 2:^) -I- ^ log | 1 — a:* I. 

3. {x^ — 2) sina: -f 2a; cosa;. 

4. -J(a;2+ S. 4Tr(-l)’^/?i2. 6. 0. 

7. J(a;2 sma;2 + cosa:^). 8. ^ sin4a; — J sm2a; 4- fa;. 

9. jfa sinGa; + sin4a; + M sm2a: -f- 

10. Put X == cos 6; xVl — x^(— ^ -f fa;“^) -f- ^ arc sina;. 


ii. e®(a;2 — 2a; + 2). 


12 . 


1 


(7^ — l}x^ 


losx — 


1 


(?1 — 


13. log a; - 14. fx^Ulogx)^ - | loga; 4- f }• 

m + 1 (m + If 

16. Put x^ = then use Ex. 15. 

17. Integrate hy parts repeatedly. 

19. Use mathematical induction: assume that the n-th iterated 
integral f„(z) is given by -— f^Mix — uY^-^dM, and expand tie 

\Tl 1 ). JQ 

integrand by the binomial theorem. Then = / f<n{i)dty integrate 

each term by parts. ° 


I 6, p. 234. 

1. log.^/ 

3. log' 


3a; 


a; + 1 


+ 


+ 


2 . log 
3 


1--1 

X I 


a; 4- 1 2(a; + If 


4. - — f log I ic + 11 -f Yf log j 3a; 5 |. 

3 


5. - 


7. log 


2(a; - 1) 
1 


+ log 


*j l + ^ 
v (1 — xf 


6 . 


-1 


2{x - 1) 


log 


■l-hx^ 


1 2a; I 1 

= + f log(a;2 + a; 4- 1) + arc tan - ^ 


V3 


V3 


'^ 1 0^-11 

_ 1 2a; - 1 

8. log^l *+ 1! -JlogI a;^- 11 + 73 arc tan-^3-. 


9. log 


y'(a: — 2)' 


+ log.^1 -(- a;3 + f arc tana:. 


10. |logla:+2H-|log|a:-ll-tlogl*: + Ij. 

11 . — — + logJ ilLi — i arc tan*. 

3 V X— 1 
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12. i are tar.r ^ log i + ^3) 

12 2- — ^ o.r -r i 


13. Jlcg 


-f Jarc taa,2^- VS,. 


s-i- 1 


‘ V2 


32:2 4. 2 

14. — --i-— # arc tana:. 

22:(a:2 i) - 


§ 6, p. 241. 


1 . 


1 -i- tai 


2. tan 

9 


2 , 

__ arc tan \-j--/ 

\^3 \ Vs / 


I ^ tan 2 5 — cot-2? I -- 1 log i t-an||. 


S V ^ 
1 


2 / ‘ 2' 


21 


6. --t- arc tan - V2. 
V2 2 

1 2 tana: 

S._arc tan — —. 

2v'S Vs 


5. log 


tana; 


tan--r 1 

2 


tan ? — 1 
2 


7. _ arc tan 

V2 V2 

9. _ ]. _4- log cos a;. 

2 cos^a; 


::an? - 1 - V2^ 

1 : 2 ': 

10. -i- log ■ - 

V2 ' . a: 


‘ o 


1 — V2^ 


1 , cos2a: — cosa:-r 1 
11 . - I02:-:- 


1 ^2 cosa; — 1 

. —^ arc tan- 7 - 

2V3 VS 


1 , 2 cosa: -7- 1 

—-arc tan- 7 --. 

2v3 V3 

2 _ 2 : 

12. - zVx2 _ 4 _ 2 ar cosh ^■ 

1 .-i 2 . , 3 

13.5 xV 4 ^ 9a?® -r g ar sina ^ x. 

.AO . ^ 

14. 2 arc tan -j. 

15. J V{3fi -r 4zf — (a; + 2) ^(a;^ + 4rr) + 4 ar cosh 


*+ 2 


16. Vx— V{1 — x)-t 


2 V'2 


I 02 


17. log I a;. 


Vi — a;—-Vl — 


Vl-fa:-f-Vl — a;| 


(Vx- Vi)(Vl-x+Vi) 
{Vx+ v'i){v'Tr:"i_ vj) 

+ V(1 - X?). 
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18. i ar cosh(2a:- 20 + 1) + V(a - af +{x—a}- 2Vx^. 

- ^W^W)- 

§ 8, p. 254. 

I, Biv. 2. Conv. 3. Conv. 4. Conv. 5. Bir. 

6. Conv. 7. Conv. 8. Biv. 9, Conv. 10. Conv. 

II. Conv. 14. (a) For 0 < s < 1. (5) For 0 < .s < 2. 

15. Yes. 

Miscellaneons Examples IV, p. 255. 

1. Put arc sin a: = i: -{- Vl — a:^). 

2. J cos®a; — y cos’a;. 

3. a:{(loga;)2 - 2 loga; + 2}. 4. i log ^ 

2 -f cosa; 

5. Put V(1 — e“2«) =: i: X— V(i — e~2®) 4. iog{i -f V(i — 

6. 0. 7. 0. 10. 0.* 

12. Consider the function l/x for the interval I ^ a; ^ 2. Subdivide 
the interval into n equal parts and form the lov>^er sum as in Chap. II, § i 
(p. 76 et seq,). This turns out to be cj„. "Now let n -> 00 . The result is 
log2. 

13. Compare with I/V(1 — z^) at a: = 0, 1/n, 2/?^,.. . ^ (n--l)/n: 7:/2. 

14. Evaluate 

limlog.M= lim - flogl + logO— -V .. . + log fl — 

«—>-eo V 72 ,^ n—>00 n. L \ fiJ \ ?i y«J 

using the definition of the definite integral. 

15. 1/(1 + a). 


CHAPTER y 

§ 1, p. 267. 

1. (a:2 + t/2)3 = a2(a:S — ^2)2, 

2. Take c as rotating with constant velocity, and measure the time 
so that at time £ = 0 the point P is in contact with the circle 0: 
a:= (P + r) cosO—r cos{(Pr) 0/r}, y= (PH- r) sinG — r sin{(P-j- r)0/y}- 

3. a; = 2P cos 6(1 —■ cos 6) + P? y = 2P sin6(1 — cos 6). 

4. a; = (P — r) cos0 -{- r cos{(P — r)6/f}, 3/ = (P *— r) sin6 

— r sin{(P — r)0/r}. 

6. Take rectangular co-ordinates so that the origin is at the centre of 
Q and the point P lies on the a;-axis at time ^ = 0: -f- = P®^^. 
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7. a = 33?/(1 a i-h y = 3a?-, (I A t-)- 
10. a = arc tac 


j Kf’-o'h 

■\ r-- i'-f )' 


, f / -i-’s/- - 0 / — ? A' —Wi __S’ {y^a -r a:o; ) A/ (af — /?') 

11. a; = - —--- .,2 T '^7^-• 

I “-r- 9“ J -r g - 

12. {a) C itself: :b) the eardioid of the circle with diaineter PM, 
having its vertex at P. 


§§ 2, 3, p. 290. 

i. 2. 3th-4. 3. - 8,s). 4. QtzIT-, 

5. 67rr“. rr'^l — ^ • •i^TZi^cP ~7" &*“ ~j“ 

S. X=::P~- PI- S.2P~~ S^;32IP){1 - S/UB), 

y = B:3:B — 52yl6i?-/"(i — s:SB), for 0 ^ ^ IQB, 

9. x=2(z arc ct5(I — s.4.a) — (1 — s/4xi)V{s{l — sJBa)/2a}, 

y = s — tS'-. Sc:,, for 0 ^ <s ^ Sc. 

10. 5 = V(4,9 — xf — S;27. 11. 6i2. 

12. (c) ^c{arsirh8 - 6V(1 -h Q")}- 

( 0 ) ihxJh' (e"-’ - e^*f=). 

77v 

(c) Sir-1 — ecs|-6;. (d) a {^(6^ — Oq®) -f 0 — do)* 

13. (a) I -h 4z-f‘^: min. | at 2; = 0. 

(b) (c-sin-p-r cos-c)h6: H a > h, min. 6/a at o = 0 , tt, 
mas. afh at p = t:/2 . S7r/2. 

14. p = l,;Vh 

17. Vol. xrHK — %) — — hi^). Surface 277(^0 — 

18. If c is the radius of circle and r the distance of its centre from the 
line, the vcluDie is 27rVp-, the surface area 4w-rp. 

19. -{z^ — 2;g) -r ^ (siiih2x^ — siiih22:o). 

20. I: = Tzs. 

21. v — —ar cosh - 2- V(I — x-) -f const.; s = log f —); 

X \Xq/ 

x= y = —as eoshe~® -h V'(l — -f- const. 

22. Let d 3 , be the lengths of are, I, V the total lengths, A, A' the 
areas, and k. Id the curvatures of the curve and the parallel curve respec¬ 
tively. Then 

ds' = (1 4- ph)d-s; Id = ^/(l ph); 

A'= A r = ^ + 2wp. 

23. {a) 5 == r(sin 92 “ ^^9i)!{92 “ 9i)> 

15 = —r (cos 92 - cos9i)/(9a — 9i), 
where Oj, 92 are the G-co-ordinates of the extremities of the arc. 
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(b) 5 == (^2 smha:2 — ^2 — eoslia-g 4- ccs]i5:,J/(sinli;r2 sinlis;,), 

= { 2 ( 0:2 — 2 : 2 ) + siii]i2:c^ — 5k^2xj}/4:{sbmx2 — sinas^), 
where (%, 2/i)? (^ 2 ^ P 2 ) are the estremities ci the arc, 

24» (a^ + _ es) + |{p3 - a^). 

25. sinhaja •— sinha^j + J(3inh®a;2 — sinhSo.^), 

(6) {X 2 ^ + 2) sinha^g (xj^ 2) smho;, — 2a:o coshajg -r cosh a:;., 
if 0 ^ — ^2“ 


§ 4, p* 298. 

dx _r sin {2tfr) ^ . 

’ dt 2V(P ~ sm^{t/r)) 

_____ ^^ cos(2^/r) 4- r- siii-(^/r) 1 t 

dP V (P — P sm.^{t/r ))® r ^ ^ r* 

2. Horizontal. 

3. == ^o/(I -r /-«5t;o)p t == 5/i’o -f |-lb52. 

4. (a) a; = 4 arc tane^ — tz; x~ tc. 

5. {a) i= ^7'^^^42/oV'(2/c — 2 /)-yo"'^aiotaiiV'{!//( 2 /a—y)}-i-fw«,'o). 

(6) V{2(xM(l/i2 - 1 / 2 / 0 )}; (c) ./H. 

^ It ' 


6. 9 = r ^ 
period 


1 — e cos at' 

27Z _ 27Z 


. (1 ^ e)2 

, where a = Vch; 




§ 1, p. 319. 
1 . 0*28. 


CHAPTER VI 

2 . 0-182. 3. Impossible; series not valid. 


§2,p. 326. 


1 

0 = 

1 — (1 — a;)i«"+» 

1 — a;‘ 

X 

1 

0 = 

(1 + — 1 

1 4- a;* 

X 


§3,p. 330. 

1.1 + — 


1 

SoTtop’ i3' 


2. 1-6; error just over 6%. 3. 1 + J*; | * | < 0-3, 
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4. I 4 - * X 10-=. 

5. (ii' i -r ^ 


(l\ 1 1 J- _i_ f 


-'■= i- / - - il f- - 2^ X 10-=. 
Qn. '\n / / 


6. O-OiOO. 7. (c) C-9999; (5) O-0I33; (c) 9-8489. 
9 . ^ 123 eos(29iE)). 


8. O' 


rOi5. 


10. i- 


' (243 CCS (38a;) -f cosfBa:)). 


20 ^ (17 -1- 24S taii2(0:r) 756 taii^"(02;) B40 taii®( 62 ;) 

— 315 taii^(9a;)). 


12 . 


• 


13. 


S: 


— 248 tan-( 6 a;) -f 756 tan^(0a;) 840 tan® ( 8 a;) 

~ S15 tan^( 6 a;)). 

4 - 

’ — 24S tan-( 8 a;) 756 tan-^{ 6 a:) *f B40 tan® ( 62 ;) 

SI5 tan® (0a;)). 


15. 1 -- ^2 - 

— 5^ (720 £e 3 "( 6 a;) — 840 sec® ( 6 a;) -f 182 sec® (9a;) — sec( 6 a;)). 
6 ! 

16. -I- - - ^a;® - ... . 

17. - 7 - "3 ^ o’“T 15 12 0 ^^ “T . . • o 

CS^ I 

iS, a; — ix^ ■ 


- 3 ^ Xr-z _T-.— (-50 4- 24 log 1 + 0a;). 

4 : (i -r 6 x)^ 

2:® 


19. 1 — ^ — ia;® — (cos®{0a;) — 10 cos®(9a;) -f cos(0a;) 

. ■ “ - ^ oj 

—10 sinCea:) cos®(9a;) -f 15 sin{9a;) cos(ea;) + 6 siii®(6a;) cos(0x)) 

20. X -r |:a:®; 0 < 2; < :r/4. 

21. (a) y = -r 2x^ ^ {h) y = I — — 2x^ — . 

(c) 

§ 4, p. 335. 

1.2. 2. 4. 3- o = 8/3, h = 16/3, c = —5/3, d = —6/3. 

4. Third order and also zero order at (0, 0); zero order at (J, J). 

5. Third order at (0, 0). 
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7. Take P as origin and tiie tangent to the curve at P as a;-axis. Let 
the co-ordinates of Q be (x, y). Then the centre of the circle in question 

lies on the ^-axis at the point 73 == - + —; nse Ex. 6. 

2 2y 

8. Take axes as in Ex. 7; let the slope of the curve at Q be y\ Then 

the two normals intersect on the y-axis at the point r. — y . ISow 

y"((y) ^ y' 

^te y = —i + ... 5 and let x 

a! 

n _j_ y'2fl2 

9. At a point P where p = — iJ L. L .. is a maximum or mini- 

y" 

mum, we necessarily have . Take axes as in Ex. 7; then 

y'"(Q) = 0, so that the equation of the curve in the neighbourhood of 
a;=0is2/= — + + ... . The equation of the osculating circle 

1 

ia ^ hx^ -j- .. •, and the contact is at least of order 3. 

2 p 

10. Minimum at a;= 0. 


Appendix, p. 341. 

1 . na^-\ 2. 1/6. 3. i/30. 4. 2. 5. 1. 

6 . Write expression as cota;/cot5a;: i/5. 

7. 1/2. 8. 1/3. 9. Take logarithms; L 

10. e, 11. 2. 12. -2. 


CHAPTER Vn 

§ 1, p. 348. 

1. (a) 3-14; (&) 3*1416. 2. *89. 

3. 0-93. 

§ 2, p. 355. 

1. Error < —‘OS metre, < 0*007%. 2. 0*693. 3. 1*609438. 

4. 3*14159. 

§ 3, p. 360. 

1. 1*0755. 2. 4*4934. 3. 1*475. 

4. 0, 1*90, —1*90. 5. 1*045. 

6 . Write equation in form a; = 1 + O-Sa:® — 0-la;^; 1*519. 

7. -1*2361, 3-2361, 5*0000. 
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§ 1, p. 376. 


1. Use the fact that-— = 7 —- 

v -^v -r i) V V -r I 

2. Split lip ~ I)(^ -f 2} into partial fractions: in the result 
substitute x= h a: = 2.,.. ? a: = v in turn and add. 

4. Convergent for a > 0. 

5. Put Es,, = A. For every positive s, j — A j < s if is greater 
than a certain ?n. Write 

«! + • • • - ■S.7 ^ - • • • -T J. N ^7n~l -T • • • + Sj 

-V jy ‘ *V N-m 

and let A’ x. 

6. Yes. 7. No. 

§ 2, p. SS2. 

1. Convergent. 

2. Prove hist that rc"/n- ^ 2/72-“ when n > 2: convergent. 

3. Divergent-. 4. Cf. Chap. HE, § 9, p. 189: divergent. 

5, Note that == and log (logn) > 2 when n is 

large: convergent. 

6. Convergent. 7. l/( -f- !)“• 

S. Error =- - — (I —-— 4- ---r • • 

(n A 1): V T’. 2 (n 4- 2){n -4 3) / 


4-1): V ji + 1 (»4-1)2 j 


<_i_L_<_i_ 

(ti -f 1): ^ 1 n, nl 


9. Error = 


1 ^ 1 

(n -r ‘ (?i -h 2)”-?-2 

1 . i 


{n -f (71 -h i )^2 _p l)«-f3 ■ •' 

10. Error = -r "f • • • • Now for 7 ^ > 1, 


' n{n -f 1)^ 


-f 2 < f (714- 1), % -f 3 < I(w + 2) < (|)2(7 j 4- 1),; 


hence 
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J s:{k}gx]- 


12. Gonvergen-t. 13. Oompare with f- 

14o Compare with I - - - 

J X log X (log logis)' 

16. Us© Schwarz’s iaeqnaiity. 

2 


17, 1 + t-f-f 


3n+3 1 

_ _ y 

Stzi 3 y**! ^ 


a-M 1 Sa 1 

3 E ± = S 

3v V 


then ns© the formula on p. 381, 

l-f-i-+'i+«--“r-== log -|~ C -p £jj9 
n 

where lim Sn “ 

18. Take the sum from v = 1 to v = mn: 

s = s - - s ^ = s i i — = E 1 

v=.i v^kn y-=&s ^ v—1 ^ v*=«i-rl 


J 3, 4 P- 397. 

3. (a) Hm f^ix) = 

«—^00 

(6) lim f^(x) = 


0 If :?? = 0 
1 if a; =F 0. 
0 if a; = 0 
1 if a; 4 = 0 


(a > 0). 


Convergence is non-uniform, and iim f f^(x)dx = j lim jjx)dx, 

n-^oaJ^1 J— iK->» 


rO if j a; I < 1 
4 . lim f„{x) = -I I if 1 a: 1 = 1 
ll if |a:l >i. 

9. Consider lim -^(1 — »=") for —1 < a: < +1 and lim -^(1 — y^) 

n—>■«> n— 

for — 1 < ^ < -f- 1. 

10. Let s > 0. Divide up the interval by points Xq = a, a^,... , 

x^= b into sub-intervals of length less than e/3Jf. At each point we 
can choose so large that | | < s/S when n and m > n^. 

Let N be the gi-eatest of Uq, ..., n^. Then prove by the mean value 
theorem that in each sub-interval the inequality Ifnix) ^ 

holds when n and m > N. 


§§5, 6,p.409. 

Note on Ex. 1—20: in most of these problems the ratio test is effective, 
but for Ex, 12—15 the root test is preferable. 

I. (*|<1. 2. |®1<1. 

4. ] a! I ■< 1- 5. 1 a;[ ■< 1- 


3. |x| < 1. 

6. — CO < a; < + 
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/ . I 2 ; : < I. 

10. J.;; <;. 

13, ( < 2 . 

16: \ xl <4. 


8, ;2:; < L 

11* Is:; <1, 

i.*2r. Z \ <C. L, 

17. lx \ <1, 


< 1 . 

12, j 3 ; i < Ifa.^ 

15, —GC- < 2 : < 4 .CO. 

18, I Xj <1 or a, which^ 
ever is the great-er. 


19. !xj<L 

20. jSTote that lies between and n--: j a; | < 1, 


21 . S 

y_Q Vi 


22 . 


1 _x 

2 3 ~ 4 


...-“7, 1-f —* 

^“v=2V 


23. Write sln-jr = J | C 0325 ;; S ^- 2 ;- 


/_ 




(2v)! 




24. 2 i 

■ .=1 (2v)’ 

j>\ 00 — « .L ] I ; 

27. 14142. 

28. (a) l-_i-^ 

*0.0. 0.0; 7.7! 

ro) 

■ •”> • 00,-' • 9 0-2 ^ • • • • 

■.« U—V .3 . 


I l.S...(2»j-3) 

;.=2 2v — I ' 2 . 4 ... (2v—2)' 


(=) 1 


*. 0l'*J 

1 1 


92 ■ 32 


1 

5- 


(a) Pat a= 1 A': 1 _ j. ^ _ , 

10 IQS ‘ 24 . 10 ^ 1“ .. o • 


29. (c) 

“ S 


31. 


fc) 

■ 2 ■ 24 ' 48 ■ 


(J) a:2 _ *;3 _L 

12 


•I < ?■ 


32. /(x) = 4e» — a — 1. 


Appendix, p. 423. 

1. Break oS tte series at tie n-th term; then 
h4-4_a;24. 1-3 ,.5 r . 1 • 3... (2ra — 3) 

2 2.4 ■ 27476 ^•••*— 2.4...2^ -^a="< 1-V(I-a=)^l. 

Put or = 1; the partial sums all g 1. 
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2. Use Ex. 1. Show that the greatest error occiirs when a; — 1 and 
that it can be made less than s. 

3. Write | ^ | = = V{1 — (1— i^)]\ then put a; = i — iQ Ex. 2. 

4. The substitution a; = a -f (b — a)t transforms the function f{x) 

into a function cp(^), 0 ^ ^ ^ 1. Approximate to ^{t) by a polygonal func¬ 
tion (p(^) to within s/2 (cf. Ex. 2, p. 70). Represent as a sum of the 
form a -\-ht Sc^- \ t — |. Approximate to this by a polynomial (of. 

Ex. 3) and replace t by its expression in terms of x, 

7o If there were only a jfinite number of primes, the identity would be 
valid for any positive s, in particular for s — 1. (Multiplication of absolutely 
convergent series.) 

8« Eirst prove by induction that 

72—-1 

(1 - a) n (1 + x ^'') = 1 - x ^\ 

I —0 


CHAPTEE IX 


i 1, 2, p. 437. 

72 

3 c S sinva = imaginary part of 


.=0 V 


-— j a sm - a sm - a. 
2 / 9. 2 


= 1 5'=0 

4. Use the formula a„(a) = J(1 — on p. 436. 

1 

5. Evaluate — | GjJiQL)doL, and then use exnression for s^{a) in 

TU 

terms of 0 ;.(a). 


I 3, 4, p. 446, 

^arr _ q- 


1. (a) 


f- 


+ S 


(-ly 

+ v' 


(a cos vir — v sin 


inva;) j-® 


( 6 ) 


- TU^ - 

15 


CO (—I)*' 

48 E 1—;— cos yfx. 


-1 V- 


a 






2 “ 
■ v2-a2_ 


smva;. 


(a-i-l)2 v^—(a—1)^ 

if a is not an integer; J sin(a — l)x -}■ smax -f- J sin(a -f- l):r, if a is an 
integer. 

5 —a 1 /sinv6 — sinva eosvS—cosva . \ 

-1— S -cosva:-- smva; l. 


~ozr ■+■ E ^ 

ZtZ 7C p = l 




2. Apply the transformation x = —tz + 2^^ i'O § 4, No. 2 (p. 440), 

3 . B^{t) =:fi-t + h - 83 ( 2 ) m BS) = 2 ^-223 + 22 - 

4. has already been given in Ex. 2. By (6) of the detotion in 
Ex. 3, the other expansions are obtained by successive integration. The 
constants of integration must be proved to be zero. 
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5. la the results for and B^(i) in Ex. 3 and 4 put t = 0, 

6. la the results for B^t] in Ex. 3 ana 4 put ^ = A 

8. OOS-Z= n {l- 

v=.i \ '-J — -ir/ 


CHAPTEB 5 

§ 2y p. 465. 

3. (g) Discontinuous on the line 2: = 0; (b) discontinuous for is; = 
(cj disccntinucus on the line 2: = —p; (d) disccatiiiuoiis for 2/ = —a 

§ Sj p. 472. 


1. (a; ^ 


^ cn -f r:- Ci/ 3V -u 

.r.. Cf ^ _, . ,. o 




= — cosi^rr- — y). 


cx 2V(1 -r rz; 4- 3 /^ -r By V(i -f a; -j- -r 


W % = yzQos[ 
cx 


cz V'(I 4-a: 4- u'--f 2")® 

Bf . , . 


— sinixz), — = xy cos(xz). 
Bz 


Bx 

i- 

L 2:2 

'■i-y 

“ % 

1 

-4 ; 

X- 4 

- 2/-’ 



_ 

= V, 

£l 

= X, 

£T 


? 

0, 

ey 

= 1. 


cx 


By 


Bx- 


2 

BxBy 



^1-. 

__ 1 

ei 

_ 1 

c-f 

__ 

1 

c 

?y _ 

ct-l 

0 


cx 

X 



Bs^ 


Q^' 

BxBy 




i 

~~ s 

r 

^ = 

1 + 2:= 


gy_ 

2(1 + 

2/% 

Bx^ 


— a*, 



(1- 



Bx^ 

(1 — ocyf ’ 


a-f 


2{x- 

■i" y) 



2(1 

+ a;®)* 






(i — 

xyf 



(1- 

- a:z/)2 



5^ = 

= yx^' 

—i 

T 

= logar. 


2/(2/ — 

\)0-\ 


Bx 



% 



cx 





^ = xV-l(l + y logx), ^ (log*)». 
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(e) ^ = 2 ,a:V-ieC**), ^ log[K!(*'0], 

d^f 

^ = yx-«-^d^\yxy + y - 1), 

dH 

= a:!'-ie(*^){l + y loga: + yx^ logx), 
dH 

^ = a:*' (loga:)%(*^(l + a:®). 

3. Differentiate <^{x^ + y^) = partially witii respect to x 

and with respect to y. Eliminate 9 '(a ;2 -f put y = 1, and solve the 
resulting differential equation: f(x, y) — 


I 4, p. 479. 

^ / V 9/ _ _ y cosz 0/_ 2/ + ic cosz 

dx V - j, ^2 ^ 2xy cosz)®’ 0^ V (a;^ -hy^-j- 2xy cos 2 )^' 

0/_ xy sinz 

02 V (x^ + + 2a;^ cos 2 )®’ 

(1))^=, _?:_ M=— _ ^ _ 

OX ^-\-%zy^-\-y^—x^'^ 'by (z-{-y^)'\/(z^-\-2zy^-\-y^~-x^)' 

_ 

02 (2 + y^)V {z^ + 2 zy^ 4 - — x^)* 


(c)^=2a:(l + 


_ y _Y 

1 + a® + 2/^ + zV' 


|^= log(l + a:=+ 2 / 2 + z 2 ) + 

oy 

_ _ ‘2yz 

02 1 + + 2/^ + 2j2’ 


1 + a;2 _|- 2/^ + 2 ^' 


, ,v ^ ^ 1 _ ^ = _f_ 

''0a: 2(1 + a; + 2 /z)V(a: + 2 /z)’ 02/ 2[l + x + yz)V (x + yz) 

_ y _ 

dz 2(1 + a: + yz) V (x + yz) 


2. {a) ^ = d^ya^(logx+ (loga:f + j); (6) ^ (2 loga: - 1). 

5. = 3, 2 „ = 1; z^ = z^ 0030 + z^ smS, z« = —z^r sui0 + z^ 0030. 

7. (os) a<i — bo; (b) 1/r; (c) 4xy. 


§ 5, p. 485. 

2. (a) - 5; (&) - 5 (c) -1; W -1- 

4 ^ 


(e798) 


20 
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'Z f X 21 ,,, , V « 19 

3 . (a) - (0) 7z; !c) 2; ia-j - —. 

4. Max, value 6 , min. value — 6 . 5. dz/dx= — 1 , dz/cy ^ —1. 


§ 6 , p. 499. 

1. (a) a-b~{a-— Cr:/S; (b) —4; (c) log2; (d) e°-^[b~- IJh — a; 

(e) :r/I6: {f) 4/3. 

2 . 2 ::. 


3. Use the fact that the ngure is symmetrical; 3 ^ of the volume lies 
above the triangle with vertices (0, 0), (1, 0), {1, I) and below the surface 
_ 22 ^ 1; le^-’S. 


4. - hr(2r -i- h). 



Area 

Centre of 

Moment about _ 

Mome’ 

at of Inertia 
about 

(a) 

Jr- 

Gra'cty 

(0, 4r/3v) 

X-2X1S 

y-axis 

0 

«-axis 

ttH/S 

^j-asis 

vr4/8 

(^) 

a5 

46) 

iab^ 

|a -6 



(c) 

4c5 

^'0, 0) 

0 

0 

4£Lb^lZ 

4:a^bl3 

fgj 

T.ah 

(0, 0} 

0 

0 

T.a¥j4: 

-a^hl4: 

(e) 

iab 


iab^ 

ia^b 

a 6 V 12 

a^ll2 


Volume 


Centre of 
Gravity- 


6. (a) abc (^, 46 , 4c) 
(5) iTza^ (0,0“SiUS} 
(c) lahc (4a, p, ^c) 


Moment of Inertia 
about 
y-asis 

iabc{c^ -r a^) 
2 bc{b“ A c^)/60 abc(c^ A /60 


§a6c{5^ -T c®) 
47:a5/lo 


4£z2>c(a2 -f b^) 
4r:a°/l5 
abo{a^‘^h^)jm 


CHAPTER XI 

1 2, p. 509. 

1. CjC” 4 - Cgg®^: ~ eh 

2. C2S““h e“^ — e~^h 

3. c^el* A — e“^). 

4. Cxe"-^ 4- fe^^h 

5. 4 - 

6 . cos ^ f + C 2 sin ^ = ae~ 2 ^ cos ^ — 3); 

2 y'Q 

_ e-i' sin — v = V3A T = 47?/V3, a = 2/VS, 3 = tc/VS. 

7. V'2e-P cos4(i 4- iiz); a == V2, 3 = -.:r/2, v = J. 
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§3,p.519. 

_ e~* , 2e“2i (2 — co^) cosco^ -f 3co sincoi^ 

' 1 4+ a + 0)2) (4 + co^) ’ 

1 , 5. 3co ^ 

a = —r:;---, tancoo = -, co = 0* 

V (\ -\- (xi^) (4 + cl>2) 2 — co^ 

2. ^(co® — 1) cos t — (oi^ 1) sin 

1- 0i2 + oi4 

(i — oi^) cosGi^ -(- 6i sincii^^ 

1 - co2 4- 6^4 ’ 


, tanoiS: 


a = ^-, ua-ncoo = -, 

V(l - <o2 ^ 1 _ ^,2’ 

3. e~i* cos t + c<j( 2(£>2 — 1) sin 

1 — C»>2 -f Ci** 

_j_ (1 — co^) sino^ — CO coscoi^ 
1-Oo2-}-6>^ ’ 

a, tan co&, co as in Ex. 2. 

^ - 2co 2) cos^i 4- (1 -h 2co2) sinp) 

1 + 4co4 

^ (1 ■— 2co^) coscoi 4" 2co smo>t^ 

+ 1 4- 4co^ ’ 


oi = --tancoS = 

V{I -\- 4co^) 


1 - 2 co 2 


, CO = 0 . 


5 . ^-r 


’ cpg - 4 __ 2t \ 
.(co^ 4- 4)2 co2 4- 4/ 


(4 — co2) cosoii + 4co sinco^ 
(C 02 + 4)2 


§ 4, p. 627. 

1. log(l + y») ( 2 / H- + 1)) 4- 2(1 + = 0 . 

2. (j/3 — 2:>?)/y — c. 

3.iogy-r'"_H^=c. 

J logv — v® 

4. 1 / 2 / = logo; 4- 1 + <5^* 

5. a; == arc tuny — 1 4“ 

6. = sina: — cosx 4- ce"®. 

7. 02/2 = 

8. =Z X — 24 - CO-*. 

9. cosa;. cosy = c. 
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10 . 4 - a; = c. 

11. X ~ CjB* -r cd e* -f- C3?"£“. 

12 . X ~ - 1 - cje^- — € 3 . 

13- 1 / = eosx -4 Co sinx — c^x cosx -f- sinx. 

V 3 . • V 3 

14. ^ = Cj -4- Cog"" cos X -r Cgg ~ sin x. 


15 . y — c-e~ 4- Coxe- — c^e “ 4 - ^4X6 ^ 

-i- Gr COSX — c ,3 sinx 4~ sinx 4“ cos as.. 


16. 

17. 

iS, 

19. 

20 . 


21 - 

22 . 

23. 


g~'^‘ — Cl see (x 4“ Co). 

2/ = Cl 4- CoS: 4- Cge- — 046“^. 


y = are tan x — Co. 
, - ri 

X 


^ 

J 2 log ; ?/ - 1 i 4“ Cl 

35 == — 1 /(C 2 ^ -r Co). 


Ca- 


5 = 

t -r 


(arc sin/)^ 4- axe sin^ 4- Cg. 

C.. = - V(ci 52 _ 2A:;5) — —" arc sin .* / 

C» C| V \2k/ 



MISCELLANEOUS EXAMPLES 
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1. Use § 6, No. 7 (p. 34). 

2. 39 = 1-3® + 1'3® + 1-3 + 0, hence the required answer is 1110. 

3. (a) 10011100; (6) 2130. 

4. (a) 768; (6) 5954; (c) 10,000; (d) ■2; (e) -023; {/) -2497. 

5. (a) 1-41 <V2< 1-42; (6) 2-65. 

6 . 

^ — 2 2 

(b) All values of x. 

{c) x^-d-2V2; —3-1- 2V2 2V2; x'^S^2V2. 

{d) X ^ -2. 

7. Square both sides. Equality only if a =6. 

8. Use Ex. 7. Equality only if a = 6. 

9. (a) Add the three inequalities -j- ^ 2ab, 6^ -I c* ^ 25c, 

c2 4- ^ 2ca. 

(5) Multiply together the three inequalities 

a + 5 ^ — & + « 

“2— ^ —■ 2 ~'~ ^ V 6c, —^ ^ V 

(c) Add together the inequalities of the tyq)e a^lr + 6%2 ^ 252c:c. 

10. Apply Schwarz’s inequality to the numbers x^, x^ and 1, 1, 1. 

11. From the relationship (a^ — aj)(6j- — b^) ^ 0 we obtain 

afii + afii S a fit + 

sum for all integral values of i and j from 1 to n. 

12. (a) Expand (1 -- 1)” by the binomial theorem. 

(e) In the identity (1 -f- a;)«(l -j- x)^ = (1 + x)^^, expand and 
collect terms in a:”. 

14. 72,2(n-h 1)2/4. 


15. (a) Write 


sum from v = 1 to w; 


v(v “h l)(v -{-2) 2 \v(v -f 1) (v -f l)(v 2}/ 

14 . 1 1 . 

: 1 to w; -- i 

’4 2n(n + 1) 

n(3n + 6) , , 7n^ + 21>t + 8 


2(n + l)(n + 2) 36(» + l)(n + 2) 
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16. (a) iin^ ~ ti -f 2); (b) Horv^ - 18n^ -r n — SO). 

17. (a) n(n2 + 5)/6; (6) n{n - o){on^ -r Hn 26)/24. 

IS. AssTime tiie theoreia. t-o be true ror ti = tUj and tben nmltipiy by 
(a -f b% obtamina: the theorem for n = w -f- I, \ erify the theorem for 
7Z = 1, 2. 


19. {a) 1; (b) i; (c) c^. 
25. (c) If m > n, | 


1 


(n -f 1)1 (n -f 2)! 



1 


(l- 

i 

, 

i 

(fl' 

-f 

I)! 

\ ■ TO 

T 

2 ‘ (n,-r 

2){to+3) ' 


1 


(l- 

1 

1 

-4- ... “j“ 

■< —- 

{n 

if 

1)! 

\ TO 

-r 

1 ‘ (?^ -f 

1). • 


1 


1 


1 


^ in 

- 


1 - - 

T 

1 

n . Ti! 



, , I 

‘ ' * * mi 

_^_) 

(ti -r 2). .. mj 


(n+ ly 


n—n— 


n-T I 

{d) Similar to (c). 

« 1 ^ (—!)’■ 

26. Let = 2 —, = S — 

j,._qVi r=0 

(—1)' , . , , 

= S ana setting t -f- v = pi, we have 

” ” . "! “Ti v! 

^ i-iy , ^ (-ir 

c^d„ = S S —-- “T ^ ^ — r* 

T=o"U^- -r)! ,^=0 r=o-r!(!i- -r)! 

it (—1 }r 

2 _d—= 0 if JJI > 0, so that 

I I: 4 =a-,u S 


2 


^ in 

2«-fi 

<71^: 


i * a = ?2-r 1 T“0 i ^=71 + 1^* 

f , 2 , 22 , \ 

uryi V ~ «T1 {n -r 1)- ■ 7 


1 


2«-fi 


[n -i- 1)1 j _ 2 ^ (n — 1).»! 

TO + 1 

on X 

Since ~ 0 as tt ^ oc, -> 1 and lim d^ = 

Hl n —>"2: 6 

27. (a) The sequence is monotonicaUy increasing and is bounded 

above by 2, since if < 2, = V 2 -f < V 4 < 2 . _ 

(b) Let lim = a. Then use the relation = V2 -f £?;„ to 


obtain a = i'' 2 -f c or a = 2. 


33. (c) 1; (5) 1; (c) 1/e. 


35. (a) 1; (6) 


1 

Tool’ 


(c) 


1 + 2 * 
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36. {a) 4£/(1 + 2e); (&) e/7; (c) arccos(l — s). 

39. Use the fact that if a: is rational, %\x is an even integer for all 
sufficiently large values of n, 

40. (a) Continuous; {h) Discontinuous at a: = 0; (c) Discontinuous 

at a; = 0, ±2, ...; {d) Discontinuous for aU values of x. 


42. Yes; consider signs at a; = 0 and at a; = tt/o. 

44. Let e be arbitrary; then \ f{x') — S{x")\ < e provided only that 
^ x' — x" \ < In particular, | f(x') — f(x") | < e if | a:' — a] < S, 

— a \ < S, which is Cauchy’s criterion for convergence. 

45. {a) (x'^ -j- 2^2 __ 

(b) 3a;2 — 4a; — 4 + 4y^ = 0. 

(c) = y^{2a — x). 

(d) a;® -f- 2/® = ^axy. 

47. (a) Circle with centre at —-ff and radius f. 


radius 


(&) D k > 1, circle with centre at — - ^ a -h — 

j _1 ■ ;. 2 _ 

)^ Y Z T I 1^ I ’* if ^ < 1» interchange a and p; if ^ = 


1 


and 

the 


perpendicular bisector of the line joining oc, p. 

(c) Consider the three possibilities k < I, — 1, >1. 

48. The ‘Hriangle inequality”: the sum of two sides of a triangle 
is greater than the third side. 

49. The sum of the squares on the diagonals of a parallelogram is 
equal to the sum of the squares on aU the sides of the parallelogram. 


CHAPTER II 


52. sin - — - cos 

53. f(x) = (1+ 2s;) sin 1 - f 1 + 1) cos 1, s; =i= 0; /'{O) does not exist, 

X \ X/ X 

but the difference quotient q,s x -> 0 has the upper and lower 

X 

limits 1 and —1 respectively. 

54. f"{x) — (~ — i') sin a; — cos a;, a? 4= 0; f"(0) == — £ 

\a;^ xJ x^ d 

55. Use the mean value theorem. 

56. Use the mean value theorem. 

57. Consider cp(x) = {f{x + A) — f{x)}/h. Prove that for smaU (fixed) 
values of h this assumes values above and below p; hence for some value 
of X, (p(a;) = ti. Then use the mean value theorem. 
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58. Find the equation y = g{x) of the tangent; apply the mean value 
theorem to f^ix) — and use tiie result of Es. o5. 

59. Find the equation y = g{x'} of the chord joining x = Xi, x= Xo 

of the curve; consider h(x) = Jix) — gix)f ti (x) = / {X) ^ 0. If fi{x) > 0 
somevvliere in the interval x ^ Xo, there trould be a poinL with 

h'i^) = 0, k{^ > 0; then use Ex. 5S. 

60. Use Ex. 59. 

61. 0 - 006 . 

62. {a) (b) sec^x. 

63. Use Ex. 62: (ui 2; (5) L 

66. Let u — ~ I u{t)di. Find the equation y — q{x) of the tangent 

a Jr. 

to the curve y = fix) at the point a; = u. Then ](x) ^ g[x) for all values 
of .r (cf. Ex. 58]. Put a: = 24(n and integrate. 

67. Suppose that the acceleration is everywhere less than 4. Then 
i- < 4:, and similarlv o* < 4 — 4h Then the distance traversed, s = I vdt, 
IS less tnan i. 


CHAPTER in 


68 . 


(a- -u cozz^e--'"" logEisa^ 

\cos-x J 

^x 

(h) 4{z - 2)= (a:2 -r l -=^)- ^ 2)1(3^“+ 1)='^ 

-i- i- -r 2)''v/(l - a^). 


(c) —X smx ~r cos a: — 3.r- sin a: -f a;3 cosa; • 


Zx- , cosx 


69. The denominator must not vanish for any real value of x; consider 
its discTiniinant. Also, the numerator of the derivative must not vanish. 
The conditions are ao — h-> 0, a > 0, a6 — aS = 0, a 4= 0, or a == 5 = 0, 
a == 0, c =?= 0. 

70. Hax. for a; = -1/e, min. for a; = 1/e, infl. at the point (0, 1) and 
at the point given by (2 -f- ioga:-)- -p 2/a: = 0. 

74. Let T be the triangle of given area and least perimeter, and let 
h be any side of it. Then, keeping h fixed, T must be the triangle of given 
base 6 and given area having the least perimeter. Hence T must be isosceles, 
and the two sides of T other than h are equal to one another. But b is any 
side, and T is therefore equilateral. 
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Analytically, w© need consider isosceles triangles only. Let the co¬ 
ordinates of the vertices be (— x, 0), (x, 0) and ^0, — then the peri¬ 
meter is 2a; + - Equate the first derivative to zero, and find 

X 

the second derivative. 


75. In virtue of Ex. 71, consider isosceles triangles only. 

76. In virtue of Ex. 72, consider isosceles triangles only. 


77. (a) The derivative of (1 x)e^ is always positive for a; ^ 0; the 
mininium for a; ^ 0 is when x = 0, namely 1; (b) integrate (a) from 
0 to x; (c) integrate (b) from 0 to x. 


78. Let /(0) = 


[da^ + (1 - 


then /(0)==/(l)= 1. Find 


[0a<? -H (1 - 

/'(6) and show that either/'(0) = 0 or/'(0) = 0 for exactly one value of 6 
in the interval from 0 to 1. In the latter case, show that/(0) is never equal 
to 1 for 0 < 0 < 1. Then evaluate /'(O); it is equal, except for a positive 
factor, to 




b^ 






P 


■■ = y Vx2^i[6«-P - xt-fjdx. 


which is negative unless a= b. Therefore /(6) ^ 1. 

79. Equality sign holds only if f'iO) = 0, or a = 6. 

82. Make + (1 ~ 0)6) a minimum. 

85. (a) Higher; (b) the same; (c) lower; {d) higher. 

86 . Integrate the left-hand side, sum, then differentiate again. 

89. (e*“/2) == —. tee®V2) == x — + n (e®'/") by Leib- 

dx^ dx^ dx'^-^ 

nitz’s rule. 

90. Eliminate from both equations; = u^'; differentiate 

one of the equations and use this relation. 


91. uj,x) = a:« + + 


n{n - l){n. - 2)(n - 3), 
2.4 


‘+... 


92. Apply Leibnitz’s rule to 

(a) — (X? - [(a^ - 1). - D"]; 

W Si P<’+')“ ■ I"* - *«• 


(c) Equate the two expressions for in {o) ^^nd (6). 


93. P„(a:)= 


{2n)\ 



n(n-l) ^^,2 , 
2{2n-l) 


n(n—l)[n—2){n~Z) 

2.4.(2?i-l)(2?i-3) 


94. Same as in Ex. 93. 
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95. By the binoniial theoreni, S = (z + 1 — — 1. 


Also, difierentiating 


(r J- rriP = Z 


h times, we have 




Jlultiplyiiig by aad p'^itthcg o = 1 — we have 


CHAPTER IV 

96. - 1^'"' - ^ 4- ¥^'-- - 2^"'" - 

-2 logT + - 4 log(l - - 4 V 3 arc tan ^ - |). 

97. f(l A e=)‘'’ — 1(1 T- 6*)^’- 

9S. -eWH -r a:4(t A iy(l A a:) A A 2 ;) A -7V(^ 4- x) 

A '9-^(1 A x)^). 


99. Pu 


,1 1 2:2- a: A 1 

'at x~ - = t: - log -—;:• 


' X '2 afi^ x-^ 1 


100. - arc eo3 --. 

n x^- 

101 . 1 rloga: - g) loglz - 1) A g) 5°g(" + 2) - A ... 

±g) log (a: An)]. 

102. ~ — 3).. >2 ii n Is even; —1 )^'^ 3 , ^ 


— 2 )... 2 2 


103. 2-T;1.3.5.7.9.il.lS). 


105. iAl!'*" . 

(271 - 1): 


106. tJIQ. 


XXJ't, -- . . 

2^”{nl)- 2 

107. -/32. 


108. fxHiogx)’»--dx. 

J a-4-I aIJ 

r 1 T. "LX 

109. / sinSxix =-- (a sinox — o ooaSx) 

J a"-^b- 

— f an-ie“® sm6xdx A f xP-H'^ coshxdx. 
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a-ngoas Qo^hxdx = —-— {a cos5a; + 5 sin5a;) 

+ 52 ' 


a® + 52 . 


cosbxdx - 


n-igacc sinbxdx. 


111. / smh5a;(^a; = -(5 cosh5a; — a siiih5a;). 

j 52 — 0^2 

gaaj cosh5a;<ia; =-(5 siiih5a; — a cosh 5a;). 

52 — aP- 

114, 115, 116. Integrate by parts. 117. 2^‘^\n\)'^l{2n 1)!. 

118. Convergent. 119. Convergent. 

120. Convergent if w > —1; divergent if n ^ —1. 

121. Convergent ifw> —1, m> —1; otherwise divergent. 

122. Convergent if ?i > 0, m > —1; otherwise divergent. 


123. Convergent. 

125. Convergent. 


124. Divergent. 

126. Convergent, 


127. Convergent if 71 > 0; divergent if w ^ 0. 

128. Convergent if m > -w. — 1; divergent if w ^ — i. 

129. Convergent. Consider 

Av + l)n dx / r(v+e')ir «(i/ + l-e)7r Av + l)- \ (^x 

1 + a* sin^a; “ vj,, 1 -f a;’sin^a:’ 

In the first and last integrals the integrand < i, and in the second 
integral the integrand < ————, so that 

^ Tr4M4 htit^ c-TT 


Av+ 1 )^ dx ^ 2 , 
Xtt I + sin^a; 

Choose s = -X’ tlien sineir > ^ctc, and 


< 2s7V 4- . 


dx ^ ^ ^ h r ^ 


where /i; is a constant. Finally, 

dx ^ dx ^ ^ i*i^-i>dx 

1 + a^sin^a: 1 + a^sin^a: 

r- 1 In. 3& 


Am-l)vr dx 


— r 1 _ 1 ~] 


<_ — ->Q as n->oo. 


f*(v+\)ir dx 

„ 1 + a;*sm2a: 


/•Ky-irXJTT 

■=/„ I 


dx ^ ^ k 

+ (vit)‘sin®a: VT+T^ 
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y xdx ^ xd 

A 1 4- a’-sin- 2 : X 1 — 


> ■cTog{I -f A^); divergent. 


131. Convergent if 3<~2, S-rl<a<—1 or |3>0, ~l<a< 
5/2 — 1; Otherwise divergent. 

-- converses onlv if a < — 1; 

1 “ x'^sin-x 

I -- behaves like f —i.e. if 3 + 2^0, then a > — 1, 

Jq 1 -f ajS gjj. 2 ^ Jq 1 

contrary to the preceding: E S -r 2 < 0, a — .3 — 2 > —1. 

Suppose that 5 > 0. Then | —^—I—mr only if a > — 1. 

Enrthermore, -.3 1 — a--jsin-a: 


Vl A (v-^ 1 


" {'jzzYdx 

1 A (v A I)%^sin2a: 


A-'-rl)- X-dx 

1-f-a^^sin-a: 


(v -4- 1)^7:^ do; (v-f 1)*^ 


, (V -4- i}=7:= 

'X, l-|-{v7r)^si 


sm-a; Vl-r(v7 T)-^ 




r 


1 4- a^^sin-a; 




Hence / -4!:— converges E, and only E, a — 5/2 < — 1. 

d:T I -T sin-a: 

The integral may also be estimated by the method of Ex. 129. 

132. ris^^Lzj^dx=r^-^dx-r^-^dx 

Ja X daa X Ja^ X 

= r-f^ dx=Liog^^ dx. 

Jaz ^ Jaa ^ 

Show that this last integral tends to zero as a -> 0. 

134. Consider ( proceed as in Ex. 132. 

X ^ 

135. La the formula r(7i) = / substitute i = and ^ = log - 

respectively. Q ^ 


CHAPTER V 


136. (a) x^ -Y = oax^'^; (h) x — a arc cos * 


4 - y 62 _ (a _ yf. 


138. (a) X- -Y 'lY ~ ^ {a^x- -f* 6^")- (c) x(x^ + y^) -f- py^ — 0. 

{1) XX ^ y- — V{a-x^ — b^^). (d) x = 0. 

141. x = t— IXX , y- = . . . . \ . 

Vi-\~P ^ 2VpVt~Y 

142. Da^/2. 143. 7;h{2u -f- b)[a - hfl{2a% 
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146. Choose the axes so that the curve touches the a;-axis at the origin, 
and express the ordinate 2 / as a function of the angle which the tangent at 
the point (a;, y) makes with the ar-axis. 

147. {a) Z3/12; ( 6 ) Z^/S; (c), {d) Z(Z 2 / 12 -j-cZ^). 

148 . r = 149. {x — cf' 

151. {x— c^f + 1 / 2 = 152. y= a cosh 

153. The length of a straight line joining the points (r^,, 9 ^), 
(»-v+i. 9 ^+ 1 ) O’^rve is 

V{(r„+i — r^f + 2r^r„^.i(l - cos((p,+i - o,))}, 
and the length of a polygonal line inscribed in the curve is 

71 — 1 

S V{(Ar,)2 + r,r,^i{A9,)2 + . iZ+, 

v = 0 

where the ] |’s are all bounded. Letting the maximum of Ao^ tend to 

zero, we obtain 

/V{ ( 5 )+ 


CHAPTER VI 


157. x^-ls^+ %x^+ ...i 
3 4o 




= — -x^ -r — iC® + a;' 

3 45 


where R and R' remain bounded as a; -> 0 . 


■=«■*+?+ir‘+ 


^ + --x^R 
3! 6! 


/v2 /y<4 

1 _ ^ + 5: ^ 

21 4! 

= a;+-a^ + x'^T, 

3 15 


where R, S, T are bounded as a; 0. 

159. V^= (i-^ + 


4 96 

-'+U-S+S-‘‘^)-K- 5 +S-") 

+ (-a + 5-'")'®"‘“?"S + "’ 


where iZ, 8, T are bounded as a; -> 0. 
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160. (a) 

^ ' 3 45 945 




12 1440 23712 


^ ’ 2 24 720 2 8 


(e) e-r ea:-r ea:“4“ 

b 


^ 2:- a;^ a:® 


, 1 , 1.3 a^ , 1.3.5 ^ j_ 

161. a:-r 2 J ^ 5 ~ Is '.lT 7 . 

^ ^ /2m\ /2t - 2)i\ I _ 

0 V,=o W y V T - r. / (2 k + 1)(2t - 2« + 1). 

= 1.3.5 .(2v — 1) a;2''+i 

163. (a) S (-!)■'■ - 


\ a:2^+2 
1/ 22^^ ' 


2.4.6.2v 2v -p 1 


■^- (—IV' 

(6) S - 


■;! 2v -r l’ 

—i©-se)'-" 


00 (__i)v 


^in-i-i 


; (c) 


-2n+l 


(2?i -f" 1)!(2?2. -f“ 1) 


167. (a) -i; (6) (c) 0; (<J) (e) 1. 

2 24 


169. (a) iliniiaiim at a: = 0; (6) maxiiaa and minima at points 

w here tan - = -. Trhicii occur once in each interval - — — < a: < - p —1 

X X (7tT-i-)7i: (» —ts)" 

B = — 1, ^2, ... ; maxima and minima alternately. 


CHAPTER Vn 

170. 5-881a. 171. 11. 

172. 0-S2247. 173. -175, -302, 3-490. 

174 Since log(a -f 2 :) is convex do-vm-srard, and a > 0, 

log (a + 

= (^ -r i "f a) log(n -r i n- a) — (a + i) iog(a + i) 
or a(a + 1) ... (a -f n) > a ^ ^ ^ *(«)»!»“. 
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R^here ^(a) is a positive number depending on a. Furthermore, 

= fn- “Vi _iY= 1 _ 1 ) i + 

dn—i \ n/ \ nJ 2 71^ n®’ 

where B remains bounded as n - 5 - 00 . Therefore, for sufficiently large 
values of n, and the sequence is monotonicaily decreasing. 

/ 

175. c -f + 4) \ogn — S + 4) logn^. 


CHAPTER Vm 

178. If lim ^ 1, the terms do not tend fco zero. If lim > A: > 1. 
compare the series with S 

m 

179. For any 0 , S < e for every n, m sufficiently large. But 

m v—n 

S > {m — n)a^y^, or ma^ < e + na^. Keeping n fixed, choose m 

Vsssji 

so large that na^ < s; for eyery such m, ma^ < 2e. 

180. Apply Ex. 179. 

CO 

181. Let <s„ denote the partial sums of S s the sum, and let 
cr„ = 5 ^ — s. Then 

2 aj),. = 2 (a^, — ^ ‘-r 

« v~n v=n 

For every sufficiently large v, ( | < e, and 

S Clyb^ <C £ 2 \ ® 1 1 ^ ! ^wfl 1 

■< e 1 ^-m+i I ^ 1 i ^ 1 ^TTc-ri!' 

This is in turn less than 4 B 0 , where B is a bound for ( hp. |> and the series 

CO 

2 a,,6^ converges. 

v=-l 

182. Proceed as in Ex. 181: 

m m riT, 

2 =2 ( 5 ^ — ~ ^ — ^y+1 ) 

i‘=7i v—ry v==n 

and use the monotonic character of 6„, the fact that -> 0, and that 
I 3 ^ I < 5 for every v. 

183. (a), (6), id), (/) Convergent; (c) convergent if 0 4= 29^7l:; (e) con¬ 
vergent if 0 4= (2n 4- 1)7^. 
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184. (a) |iog2; (fe) iog2. 

185. (a.) a= 1; (b) a ^ 1. 

186. (a) Diverges; (b} oonrerges. 

188. If i a, . < -i— for everv sizScientlT large n, tEen 
^ logl/Kj ^ ^ 


Reverse the argument: 
for divergence. 


> (1 -f- £) logn or 
los 1 ^' a. 


lov?i 


> 1 -i- £ implies \a^ \ < —Similarly 


189. Apply Ex. ISS. 

190. Proceed as in Ex. ISS. 1 ^yl/^ I 

191. The Ji-th root test may be written as follows: if — 

the series converges; if < — s, the series diverges. Write ^ 

logl/j o„i ^ n Iogl/'jgn| _ 
log'/z logn n 

192. If ' i < for every n ^ N, then 

■ 3r. ■ h 

O 


0^ Or. On-! 


On-i ]<...<! 


K 


^n+i> 


therefore H i a^.^ converges if does. Similarly for divergence. 

^ 1 

194. Use Ex. 192, comparing with E —. The series S | | converges if 


K1 

; “r.+l 

where a > 1. Then 


> 1 j- “ -f :5, 

n2 


^? . L - A > a-f - > 1 

I i ^ ^ 


Reverse the argument: 


V; a«4.i 1 / 


> 1 


implies the convergence of £ i I. Similarly for divergence. 

195. E ' ttj,,: converges if 


i 


. O’n-H 

where a > 1. Then 


(i+,+1 

\ n/ ^ logn f n 


+ — ^ . 

TiIogTt n^logn 


n 


losri^ J- — 1 — 
\:a^44 n/ 


> a- 


E 


> 1 + e. 


Reversal of this argument- gives the convergence test; similarly for 
divergence. 
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197. (a) Converges if p — a > 1, diverges if p — a ^ 1. 

(6) Converges if y > a -r P> diverges if y ^ a -f p. 

00 2 CO 2 

198. (a) If a? ^ 1 + e, S ^ S ~Tir- Similarly for (6). 

199. The partial sums of S cosva; are uniformly bounded for every x in 

gii'X _j_ Q~iux 71 n 

— z. (Write cosva; =--- and S cosva;= \ S 

Then prove the theorem analogous to Ex. 182 for uniform convergence. 

200. If X lies in the interval 
interval — 1 -h 


X — 1 

A, then y — . —- lies in the 

a; H- i 


1 + £ “ A-f 1 

201. (a) — 1 < a? < 1; (6) —4 < a; < 4; (c) x> 1; {d) a; > 0; (e) any 
x\ (/) no x\ (g) x> 1; (h) —I < x < 1. 

^ d CL ^ d \ 

202. If Yi — converges, write E ~ = S — .-, and use Ex. 

V® V®o 

^ dy dy 

181 or 182. If E — diverges, E — cannot converge for a; < by what 

1 / = 1 \y 

has just been proved. 

203. Write S = S ^ 

v®** v®”®® 

00 C30 

204. Clearly S d^x^ < Y dy for a; < 1. On the other hand, 

CO cc CO 

lim S dyX^ > lim E a^x^' = E a^; or lim E dyX^ ^ S 

X -->• 1 V = 0 X —> 1j/== 0 i/ = 0 X —> 11' = 0 V=0 

00 00 

205. As in Ex. 204, lim S dyX^’ ^ E a,, and hence is 00 . 

X —>-lv==0 I'—O 

CO CO / 

206. Write S d^x^' — S —) . Then prove the theorem anaio- 

gous to Ex. 181 for uniform convergence: if S converges, and if the 

v = 0 

sequence Z>o(a;), b^{x ),. . ., b^{x), ... is monotonic for every x and uniformly 

00 * 

bounded for every a; in a certain interval, then E aj)y{x) converges 
uniformly in that interval. 

oc 

207. This follows from the uniform convergence of the series E d^X' 

CO y=0 

in the interval 0 ^ a; ^ Z. Eor then S a^x^ is continuous in that interval. 

v = 0 

208. (a) a;(l + a:)/{l + x^); (b) (1 - a;2)/(l - a: + x^)K 

^ /qx _ 2 \ 1 

209. (a) The series is equal to — ^ 

, , V(l -fa;) — V(1 — x) 

(b) The series IS equal to--- 

2 




*AkM:ers and hints 

V. .'^CHAPTER IX 




211 . .rrrr-QOt-:::?*'== 1 — 2x~ S 

o o == i ~ ^ ^ T~ 

iv^ 

- / 

X 1 V 

S 

.,2m 1 
.y = l •' / 

II 

1 

214. (a) f - S 

„'o 1 — a: 

.4 (5) f" 1 

, V^’ 'Vo v = l 

216. (a) v'2; (6) V3. 



217. cotii::.-:' 


'2 x / 1 


-r 


22 4- ^2 32 ^ 



CHAPTER XI 


218. X-T C = V:'cz2 — y^) — a log - UA, 


219. Rr 4- Z = 

221 . 1 


E.. 


V(p2-^6)V) 


sinio^i — o)-r 


A 


V ( -p CO-LL^) 


- where 


222. 2 ^ = ^2 _ tjri^e of descent is a^/V k. 

a-' 

223. Dinerentiate with respect to x and solve the resulting difierential 
equation for p in terms of x: 

V = — — and ^ = - -f- c®. 

4x- X 

224. 2 : = —i -j- V \2y -|- c) “T Dg(—i -h i^y "h ®))* 
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A.bsoiute convergence, 369 et seq. 

-of integrals, 418. 

Absolute value, 6, 74. 

Acceleration, 100, 292. 

Accunaulation, point of, 58-60. 

— upper and lower points of, 62. 
Addition theorem for logarithm, 169. 
-for hyperbolic functions, 185, 

i8g. 

Algebraic functions, 23, 460, 485. 
Almost periodic functions, 437. 
Amplitude of complex number, 74. 

— of vibration, 296, 427, 432. 
vAnalytic functions, 413. 

Angle between two curves, 264. 
Approximation by polynomials, 321 et 

seq., 423. 

— by trigonometric expressions, 437—56. 

— linear, 349. 

— practical methods of, 342-64. 

Ar sinh. See Inverse Hyperbolic 

Functions. 

Arc of curve, 276-So. 

-as parameter, 260, 282. 

-in parametric representation, 278, 

279. 

-in polar co-ordinates, 280. 

Arc sine. See Inverse Trigonometric 

Functions. 

Archimedean spiral, 290. 

Area, 77-9- 

— extending to infinity, 247. 

— of closed curve, 269-75, 311—4. 

— of surface, 499. 

— orientation of, 268, 312—4. 
.Arithmetic progression, 29. 

Arithmetic-geo metric mean, 46. 
Astroid, 267, 290, 311. 

Atmosj^heric pressure, iSi. 

Attraction, 298, 306. 

Axes, change of, 265. 

Axiomatic method, 56. 

Beats, 432- 

Bernoulii’s equation, 521. 

— numbers, 422-3, 446. 

— polynomials, 446. 

Bessel’s inequality, 451. 

Bimolecular reaction, 231. 

Binomial coefBcients, 28, 23, 329. 

— series, 329, 336, 406. 

— theorem, 201. 

Bounded sequence, 38, 45, 60. 


Bounds, upper and lower, 61. 

Boyle’s law, 14, 181. 

Calculus, applications to scientific 
phenomena, 107-9, 124-6. 

Cardioid, 267, 290. 

Catena^, 280, 288, 291. 

Catenoid, 288, 297. 

Cauchy’s convergence test, 39, 60. 

-for series, 367. 

— form of remainder of Tavlor’s series, 
324. 

— notation for derivatives, 90, 467. 
Centre of curvature, 283, 307-1 i. 

— of mass, 283-4, 291, 497, 498. 

Chain rule for differentiation. 153-5, 

202. 

-with several variables, 474, 475. 

Change of axes, 265. 

Change of variable,_ 477-9. See also 

Chain Rule, Substitiition. 

Circle, centre of mass of arc of, 291. 

— involute of, 310. 

— moment of, 497. 

— parametric representation of, 25S. 

—^ pedal curve of, 267, 290. 

Circle of convergence, 413. 

Circle of curvature, 282, 333-4. 

Circular frequency, 427. 

Closed interval, 15, 64. 

Comparison of series, 377-80, 392. 

-with an integral, 380-1. 

Complementary function, 509. 

Complete integral, 502. 

Complex notation for vibrations, 433, 
435- 

— numbers, 73-5. 

— variable, 410-4. 

Compound function, 153-6, 472-S5. 

-differentiation of, 154, 474, 475. 

Condenser, charging of, 307. 

Conditional convergence. See Con¬ 
vergence. 

Constants, integration, no, 114, 115, 
502. 

Contact of curves, 331-3. 

Continuity^ 16, 49-51. 54, 63, 244-5. 

— and differentiability, 79. 

— of functions of two variables, 463-5. 

— of limit, 393. 

— sectional, 438. 

— uniform, 51, 65. 

Contour lines, 461-2. 
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Convergence, absolute and conditional, i 
369-75. 

— Click of, 413. 

— inter\’al of, 400. 

— of Fourier series, 439, 447—55. 

— of improper integrals, 247, 250, 418. 

— of products, 420-2. 

— of integrated series, 394-6. 

— of power series, 399-401. 

— of sequences, 3S. 

— uniform, 3S6-97. 

Convergence tests, 367, 36S, 377-Si- 
-Cauchy’s, 39, 60, 367. 

-Leibnitz’s, 370. 

-for infinite products, 421. 

-for integrals, 248, 250. 

-for uniform convergence, 391-2, 

39 ?- 

Coc’ing of hot bodv, iSo. 

Cosine, 24-25. See also Trigonometric 
Functions. 

— derivative of, 96, 99. 

— infinite series for, 327-8, 411. 

— integrd cf, S7, 143. 

Cosine series, 440. 

Cotangent, 24-5. See also Trigonometric 
Functions. 

— derivative of, 141. 

— integral of, 20S, 214. 

— resolution into partial functions, 

Cube, moment o: inertia of, 49S. 

Curre.nt, alternating, 433-5, 503 et seq. 
Cur/aPure, centre of, 2S3, 307-11. 

— circle of, 2S2, 333-4' ^ 

— in polar co-ordinates, 280 et seq., 291. 

— radius of, 2S2, 30S. 

Curve, area of, 269-75,^311-4. 

— concavity or con%'exity of, 158-9. 

— curvature of. See Curvature. 

— de.dved, 90, 99. 

— equation cf norma: to, 263. 

— equation of tangent to, 263. 

— evolute of, 2S3, 307-11. 

— involute of, 309, 310. 

— length of arc of, 276-So. 

— parallel, 291. 

— pedal, 267. 

Cun-es, angle between, 264. 

— contact of, 331-3. 

Cycloid, common, 261, 262, 2S7-8, 290. 

— evolute of, 310. 

Cycloidal pendulum, 303. 

Cylindroid, 465. 

Decimal, 8, 55. 

Definite integral. See Integrals. 

De 3 kIoivre’s theorem, 74, 411. 

Density, 122. 

DerivaPve of compound function, 154, 
4 / 4 ? 475 * 

— of implicit function, 4S3. 

— cf infinite series, 396-7. 

— cf inverse function, 145. 

— of limit, 256, 

— of product, 137, 202. 

— of quotient, 138, 139. 

— parametric expression for, 263. 


Derivatives, higher, 99. 

— partial, 466 et seq. 

-equality of “ mixed ”, 47s. 

— table of, 206. 

Derived curve, 90, 99. 

Difference function, 26. 

— quotient, 90, 102. 

Differentiability’, 79, 91, 97, 109, 199- 

201, 244-5, 473 -. 

Differenriai coefficient. See Derivative. 
Differential equation for elastic vibra¬ 
tion, 296, 502. 

-for exponential function, 178. 

-for motion on curv^e, 294, 524-5. 

-homogeneous, 503, 504-8, 519-21. 

—— non-homogeneous, 509-12. 
D^erentials, 107. 

Differentiation. See Derivative. 
Direction cosines, 263. 

Dirichlet integral, 251-3, 418-9, 450. 
Discontinuity, 51, 71. 
of derivative, 197 et seq. 

— of functions of two variables, 464-5. 
—of integral, 245-9. 

Distortion, 511, 518. 

Divergence, 39, 45. See also Conver¬ 
gence. 

Double integral. See Multiple Integral. 

e 43,, 172, 175, 327, 336. 

Elastic vibrations, 295-8, 502 et seq. 
Electric circuit, 182, 433-5, 503 et seq. 
Ellipse, area of, 274. 

— evolute of, 310. 

— length of arc of, 289. 

— moments of, 500. 

— parametric representation of, 258. 

— pedal curve of, 267, 290. 

— radius of curvature of, 290. 

Ellipsoid, 485, 

—volume of, 493-4. 

Elliptic integrals, 243-4, 249, 255, 289, 

409- 

Envelope, 308. 

Epicycloid, 267, 311. 

Epoch, 427. 

Errors, calculus of, 349-52. 

Euler’s constant, 381. 

— formula, 411, 412. 

Even functions, 20. 

Evolute, 283, 307-11. 

Expansion of rod, 14, 351. 

Exponential function, 25, 69, 171-7, 

195- 

-as inverse of logarithm, 25-6, 

-as limitj 175. 

-continuity of, 69. 

-derivative of, 173. 

-differential equation for, 178. 

-multiplication theorem for, 171. 

-of complex variable, 411-14. 

-order of magnitude of, 191, 195. 

-pow’er series for, 326-7, 399, 405. 

Extreme values, 160. See also Maxima 
and Minima. 

Factorial, 251, 361-4. 
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Fall of body, free, 94. 

— — on curve, 299-304. 

-with resistance, 294. 

False position, rule of, 357. 

Fejer kernel, 437. 

Fermat’s principle, 165, 166. 

Folium of Descartes, 267, 290. 

Force, concept of, 293. 

Forced vibrations, 510-6. 

Fourier coefficients, 438. 

Fourier series, 437-56. 

-convergence of, 439, 447-56. 

-integration of, 455 et seq. 

Free vibrations, 503, 507, 

Frequency, 296, 427. 

— circular, 427. 

— exciting, 513. 

— natural, 507. 

— resonance, 514. 

Fresnel integrals, 253. 

Friction, 294, 502, 507. 

Function, 14. 

— algebraic, 23, 460, 485. 

— almost periodic, 437. 

— analytic, 413. 

— compound, 153-6, 472-85. 

— continuous, 63, 65, 67, 68, 70. 

— differentiable, 91, 97, 109, 199, 244. 

— elementary, 68, 205. 

— even, 20. 

— geometrical representations of, 16, 
7.1, 258. 

— inverse, 21, 67, 145. 

— monotonic, 19, 20, 106, 135. 

— of a function. See Function, Com¬ 
pound. 

— of integral variable, 27. 

— periodic, 425 et seq. 

— rational, 22, 55, 69. 

— sectionally smooth, 438, 439. 

— transcendental, 24, 485. 

— with no Taylor series, 336. 

Function of several variables, 458 et seq. 
-continuity of, 463-5. 

-derivatives of, 466 et seq. 

-geometrical representations of, 

46 o -;-2. 

-implicit, 480-5. 

Functional determinant, 479, 480. 
Fundamental theorem of algebra, 73. 

-of the differential and integral 

calculus, 114, 

Fundamental vibration, 429. 

Gamma function, 250-1, 418. 
Geometric series, 34, 315, 392, 400, 407. 
Gradient, 90. 

Graphical integration, 119-121. 

Gravity, 293. 

Gregory’s series, 319, 352, 440, 443. 
Guldin’s rule, 285. 

Half-value period, 180. 

Harmonic series, 368, 381-2. 
Harmonics, 429-31. 

Hyperbola, 23. 

Hyperbolic functions, 183-9. 

-addition theorem for, 185, 189. 
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Hyperbolic functions, connexion with 
trigonometric functions, 411. 

— ■— definition, 184. 

— ■— derivatives of, 186, 

■ geometrical representation of, 188. 

-integration of, 214. 

-inverse, 186-7, 318, 408. 

-power series for, 328. 

rational representation of, 235-6. 
Hyperbolic paraboloid, 460. 
Hypocycloid, 267, 311. 

Implicit functions, 480-5, 

Impmper integrals, 245-55 4i7~9- 

Indefinite integral, no—7. 

Indeterminate expressions, 338-41. 
Indicator diagram, 305. 

Inequality, 12. 

— Bessel’s, 451. 

— Schwarz’s, 12, 130, 451. 

Inertia, moment of, 286, 498, 499. 
Infinite discontinuities, 52, 464. 

-- of integrand, 246-9. 

Infinite interval of integration, 249-50. 
Infinite products, 419-22, 

Infinite series, 366-417, 422-56. 

Infinity, 33. 

Inflection, points of, 159, 266, 334, 
335 * 

Integrals, definite, 76-S2, 117. 

— improper, 245-55, 417-9. 

— indefinite, 110-7. 

— multiple, 486-499. 

— numerical calculation of, 343-8. 

— of continuous function, 79, 112, 131, 
488. 

— of sum and product, 141. 

— recurrence formulas for, 221-5, 241. 

— table of, 206. 

Integrand, 80. 

Integration. See also Integrals. 

— by parts, 141, 218-25. 

— constants of, no, 114, 115, 502. 

— graphical, 119-21. 

— of Fourier series, 455 et seq. 

— of infinite series, 394-6. 

— of power series, 401. 

— of rational functions, 226-34. 

Interest, 179. 

Intermediate value theorem, 66-7. 
Interval, closed, 15, 64, 

— open, 15. 

Interval of convergence, 400. 

Inverse function, 21, 67. 

-derivative of, 145. 

Inverse hyperbolic functions, 186-7, 3^8, 
408. 

Inverse trigonometric functions, 14S-51, 
220-1, 243, 319, 407-8, 412. 

Involute, 309, 310. 

Irrational numbers, 6 et seq. 

Irrationality of e, 336. 

Iteration, method of, 358-60. 

Jacobiari, 479, 480. 

Jump discontinuity, 51, 464. 

-of integrand, 245. 
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Lagrange*s form of remainder of Taylor’s 
series, 324. 

— notation for derivatives, 90. 
Laplace’s equation, 479. 

Lattice points, 13. 

Leibnitz’s convergence test,^ 370., 
Leibnitz’s notation for deEnite in¬ 
tegrals, 80, 4S7. 

-for derivatives, 90. 

-for higher derivatives, 102. 

Leibnitz’s rule for successive differen¬ 
tiation, 202. 

Lemniscate, 72. 

— area of, 275-6. 

— length of arc of, 2S9. 

Level surface, 462. 

Limit, 29, 3S, 41, 46, 59. 

— upper and lower, 62, 

Limit cun/es, 385. 

Line of support, 270. 

Logarithm* *add;t:cn theorem for, 169. 

— as limit, 176. 

— calc ulati on of, 353-4. 

— continuity of,^69. 

— dehnition as integral, 167. 

— integral of, 20S, 220. 

— inverse of, 25-6, 

— order of magnitude of, 192, 195. 

— po'ver series for, 316-3. 

— values of, zyi. 

Logarithmuc decrement, 507. 
Logarithmic spiral, 290. 

Mass, centre of, 283-4^ 291, 497, 49S. 

— distribution 01, 122. 

Mass action, law of, 1S2, 231. 

IMatdma and niirum,2, 159-67. 

— relative, 160. 

— sufficient conditions for, i6i, 334-:5- 
Mean value theorem of differential 

calculus, IC2-S, 134. 

-generalized, 135, 203. 

Mean value theorem of integral calculus, 
126 el seq, 

-generalized, 127. 

-second, 256-7. 

Modulus, 6, 74. 

Moment, 2S3, 2S4, 497, 49S. 

— of inertia, 2S6, 49S, 499. 

Monotonic functions, 19, 20, 135. 

-inverse of, 67. ^ 

-sign of derivative of, 106. 

Monotonic sequences, 40, 61. 

Motion on a given curve, 293-4, 

304, 524-5* 

Multiple integral, 486-99. 

-in polar co-ordinates, 494-9. 

-of continuous function, 4S8. 

-reduction to single integrals, 4S9- 

53* 

Multiplication of series, 408, 415-7. 

Neighbourhood, 159-60. 

Newton’s approximation method, 355- 
7. 359* 

— law’ of cooling, 180. 

-of gravitation, 306. 

— notation for derivatives, 262. 


Newton’s second law, 292. 

Normal to curve, 263. 

Number axis, 6. 

Numbers, complex, 73 - 5 * 

— irrational, 6 et seq, 

— prime, 424. 

— rational, 6. 

— real, 8. 

Odd functions, 20. 

Ohm’s latv, 182, 434. 

Open interval, 15. 

Order of magnirude, 190-5, 248-50 
33S et seq. 

Orientation of areas, 268, 312-4.^ 
OrthogonaliU' relations of trigono* 
metric functions, 217, 438. 
Oscillations, 53, 54 * 

— electrical and mechanical. See VU 
hrations. 

Osculating circle, 333-4. 

— parabola, 332. 

;r, 44, 152. 

— numerical calculation of, 352—3. 

— series for, 319. 

— Wallis’s product for, 223-5, 3 ^ 3 > 
445. 

Parabola, 19. 

— area of, 88. 

— length of arc of, 280. 

— osculating, 332. 

— radius of curvature of, 280. 

Parabola of higher order, 19, 23. 
Parabola, semicubical, 99, 259, 290. 
Paraboloids, 460, 462. 

Parallel cuiwe, 291. 

Parameter, 258, 260. 

Parametric representation of a curve, 
25S seq. 

-area in, 278. 

-length of arc in, 278, 279. 

Partial derivatives, 466 et seq. 

Partial fractions, resolution of cotan¬ 
gent into, 444. 

-resolution of rational functions 

into, 229-34. 

-resolution of secant into, 445. 

Partial sums, 366. 

Particular integral, 509. 

Pedal curve, 267. 

Pendulum, cycloidal, 303. 

— ordinary, 302, 304, 351. 

Period of vibration, 296, 301, 426, 
427. 

— — of pendulum, 302, 304, 351. 
Periodic functions, 425 et seq. 

Phase, 427. 

Phase displacement, 427. 

Plane, equation of, 460, 462. 

Polar co-ordinates, 72, 261-2, 265, 267. 

-area in, 275. 

-curvature in, 280 et seq.y 291. 

-double integrals in, 494-5. 

-length of arc in, 280. 

*-partial derivatives in, 477. 

Polygonal function, 70. 
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Polynomials, 22, 55, 69. 

— derivatives of, 140. 

— in two variables, 459, 464. 

— integration of, 143. 

— Taylor series for, 320-1. 

Power function, definition of, 69, 174. 

— — derivative of, 94-5, ir8, 155, 174. 
-graphs of, 33. 

-integration of, 84, 85, 128, 176. 

-inverse of, 33, 147. 

Power series, 398-413. 

-convergence of, 399-401. 

-for given functions, 404-10. 

-integration and differentiation of, 

401-2. 

-multiplication and division of, 

416-7.. 

-uniqueness of, 403—4. 

-with complex terms, 410 et seq. 

Prime numbers, 424. 

Primitive function, 113, 115. 

Principal value of inverse sine function, 
148. 

Probability, specific, 126- 
Products, infinite, 419-22. 

-convergence test for, 421. 

Quadratic function, 23. 

-definite, 227. 

Radian measure, 24. 

Radioactive disintegration, 180. 

Radius of curvature, 282, 308. 

Range of definition, 458. 

Ratio test, 3 78. 

Rational functions, 22, 55, 69. 

-differentiation of, 140. 

-integration of, 226-34. 

-of two variables, 459, 464. 

-order of magnitude of, 195. 

-resolution into partial fractions, 

229-34. 

Rational numbers, 6. . 

Rational representation of hyperbolic 
functions, 235-6. 

-of trigonometric functions, 234-5, 

240. 

Real numbers, 8. 

Rearrangernent of series, 372,-5. 
Recording instruments, 517. 

Rectangle rule, 343. 

Rectifiability, 276, 277. 

Recurrence formulas, 221-5, 241. 
Reflection, law of, 164-5. 

Refraction, law of, 165-6. 

Remainder of Taylor series, 322-5. 
Resonance, 514 et seq. 

Revolution, surface of, 285. 

Rolle’s theorem, 104-5. 

Root test, 378, 379. 

Roots of unity, 75. 

Rotation, 265, 273, 477. 

Saddle point, 462. 

Schwarz’s inequality, 12, 451, 

-for integrals, 130. 

Secant, 24. See also Trigonometric 
functions. 
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Secant, integral of, 215. 

— resolution into partial fractions, 445. 
Sectionally continuous, 438. 

— smooth, 438. 

Sense of description of curve, 260. 
Sequences, 28. 

— bounded, 38, 45, 60. 

— convergent, 38. 

— limits of, 59. 

— monotonic, 40, 61. 

— of functions, 383 et seq. 

Series, Fourier. See Fourier series. 
Series, infinite, 366-417, 422-56. See 

also ^ Convergences Pozcer Series', 
Fourier Series. 

-absolutely convergent, 369 et seq. 

-and improper integrals, 417-9. 

-comparison of, 377-So, 392. 

-with integrals, 380-1. 

-definition of convergence for, 

366-7. 

-differentiation of, 396-7. 

-integration of, 394-6, 401. 

-multiplication of, 408, 415-7. 

-of functions, 383 et seq. 

-operations with, 376. 

-rearrangement of, 372-5. 

— — uniformly convergent, 389-92. 
Series, power. See Pozcer Series. 

—^ Taylor. See Taylor Series. 

Simple harmonic vibrations. See 
Sinusoidal Vibrations. 

Simpson’s rule, 344-5. 

Sine, 24-5. See ^so • Trigonometric 

Functions. 

— derivative of, 96, 99. 

— infinite product for, 420, 421, 445. 

— infinite series for, 327-8, 411. 

—; integral of, 86-7, 143. 

Sine series, 440. 

Sinusoidal vibrations, 296, 427 et seq., 
S07. ^ ^ 

-complex notation for, 433, 435. 

Smooth, sectionally, 438. 

Specific heat, 123. 

Specific probability, 126. 

Sphere, equation of, 460, 462. 

— volume of, 495. 

Spring, stretching of, 306. 

Stirling’s formula, 361-4. 

Straight line, polar equation of, 262. 
Substitution, method of, 207-1S, 253. 
Sums, upper and lower, 78. 
Superposition of vibrations, 428 seq., 

435,510,517.. 

Surface, analytical representation of, 
460 et seq. 

— area of curved, 499. 

Tangent formula, 344. 

Tangent galvanometer, 350. 

Tangent to curve, equation of, 263. 
Tangent (trigonometrical),^ 24"S- See 
also Trigonometric Functions. 

-derivative of, 141. 

-integral of, 208, 214. 

--power series for, 423. 

Taylor series, 325, 398 et seq., 404. 
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Taylor series, remainder of, 324. 
Taylor’s theorem, 320—3. 

Time as parameter, 260. 

Toms, 291. 

Tractrix, 291. 

Transcendental functions, 24, 4S5. 
Trapezoid formula, 343. 

Trigonometric functions, 24, 4S. 

-differentiation of, 96, 140. 

-exponential exnressions for, 411— 

413.. 

-integration of, S6—7, 143, 214. 

-inverse, 14S-51, 243, 319, 407-8, 

412. 

-power series for, 327—S, 411. 

-rational representation of, 234-5, 

T rigonometric summation formula, 
436. 

Undetermined coefficients, method of, 
201, 232, 404-6, 

Uniform continuitj^ 51, 65. 

Uniform convergence, 386-97. 

—tests for, 39172, 39S. 

Unlmolecular reaction, 182. 

Uniqueness of power series, 403-4. 


Uniqueness of solution of differentia] 
equation, 50S. 

Variable, 15. 

— change of, 477“9* See also Chain 
Rule, Substitution. 

— complex, 410—4. 

Variables, separation of, 523. 

Variation of parameters, 522. 

Velocity, 93, 292. 

Vibrations, 295 et wq., 426 et seq., 502 
etseq. 

— sinusoidal, 427 et seq., 507. 

-complex notation for, 433, 435. 

-damped, 507. 

-forced, 510—6. 

-free, 503, 507, 

-superposition of, 428 et seq., 435. 

510, 517- 

Volume, 486 et seq. 

Wallis’s product, 223—5, 363, 445. 
Weierstrass’ approximation theorem 

423- 

— principle, 58. 

Work, 304-7. 

Zeta function, 380-2, 420, 421-2. 




